FSD
reference

RTS field code

Mandatory/Cond
itional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name.

RTS Content to be reported

Background informatioin:
Article of regulation (EU) 2017/2402

Background information:

Background

typ
for this field

Article of Regulation (EU) 2019/980

No

STSS3.

STS notification identifier

XKXXKXXKXXKXXKXXKXXKXXK

{NOTIFICATION ID}

‘The unique identifier as assigned by
ESMA to the previously notified STS
notification.

ST notification identifier for STS notifications reported before the release of the new
ESMA Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.

In the exceptional case of STS notifications on securitisations for which multiple STS
notifications were submitted by different reporting entities on the same securitisation
identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust
securitisations or ABCP transactions with multiple sponsors), this field should contain the
uniue identifier of the STS notification as assigned by ESMA (STSS4 - Securitisation unique
identifier suffixed by a 2-digits classification code).

This field should be left blank otherwise.

Notification identifier

Where reporting an update, the unique
reference number assigned by ESMA to
the previously notified STS notification.

General Information

N1

Securitisation type

Public

{usT}

Securitisation type may be 'Public’ or
"Private’

Only possible values in Box to complete are "Public” and "Private”

Field codes are highlighted in amber if the field is left blank or has errors in format.

Securitisation type

N/A

General Information

N2

TSSO

Designated Entity LEI

'549300URIHIVSISBCS32

{LE}

The LEI of the Designated Entity in
accordance with Article 27(1) of
Regulation (EU) 2017/2402

Only one LEI should be reported in Box to complete and it should be one of the originators
or sponsors. This LEI should exist at the GLEIF database.

The NRE code assigned to the STS notification reporting entity should be authorised for this
Designated Entity LEI for the date at which the notification will be submitted s final.

Field codes are highlighted in amber if the field is left blank or has errors in format.

Note: The relevant competent authority of the Designated entity is requested during the
registration process of that Designated Entity into the STS register system

First contact point

Legal Entity Identifier (LE) of the entity
designated as the first contact point and
name of the relevant competent
authority

Article 27(1)

General Information

Item 3.2 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

N3

STSS1

Instrument ISIN

PTGAMMOMO0028; PTGAMNOMO0027; PTGAMOOMO026; PTGAMPOMO0017; PTGAMQOMO016; PTGAMROMO0015;
PTGAMSOMO022; PTGAMTOMO013

{ISIN}

Where available, the international
security identification code(s) (ISIN).

ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.

Where multiple ISIN codes are reported, ";" separator should be used without any space.

The same ISIN should not be reported multiple times.

Field codes are highlighted in amber where:

- the field has errors in format; or

- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank

Na

STSS1

Instrument code type

{ALPHANUM-35)

If no ISIN is available, the name of the
unique securities code assigned to this
securitisation

Instrument code type and Instrument code should be reported in Box to complete where
ISIN is not available.

To be used to define the instrument code type (such as CUSIP).

Where no international code is assigned to this securitisation, at least one internal code
should be reported in field STSS1-Instrument code and "INTERNAL" should be reported in
this field.

Where multiple codes are reported, ";" separator should be used without any space
between each code type. That may lead to repetition of the same code type (CUSIP;CUSIP).

Field codes are highlighted in amber where:
- STSS1-Instrument code type is left blank whereas STSS1-Instrument code is reported; or
- the fields STSSI-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
- field has errors in format.

NS

STSS1

Instrument code

N/A

{TEXT-100}

1fn0 ISIN is available, any other unique
securities code such as
a CUSIP, assigned to this securitisation

Instrument code type and Instrument code should be reported in Box to complete where
ISIN is not available.

To be used to report the instrument code that is not ISIN (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code
should be reported in this field.

Where multiple codes are reported, ";" separator should be used without any space
between each code. That may lead to repetition of the same code type
(CUSIP_Value;CUSIP_Value)

Field codes are highlighted in amber where:
- STSS1-Instrument code is left blank whereas STSS1-Instrument code type is reported; or
- fields STSSI-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
- the number of Instrument code types is different from the number of Instrument codes;
or
- field has errors in format.

Instrument identification code

Where available, the international
security identification code (ISIN) or
codes. If no ISIN is available, then any
other unique securities code assigned to
this securitisation.

N6

sTSS2

Originator LEI

549300URIHOVSISBCS32

{LEI}

‘The LEI of the originator(s)

Originator LEI should be reported in Box to complete for each originator in that
securitisation. At least one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database

Where multiple LEI are reported, ";" separator should be used without any space
Field codes are highlighted in amber wher

- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

2
B

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

N7

STSS8.

Originator country

PORTUGAL

{COUNTRY_EU}

The country of establishment of the
originator(s)

When only one originator is reported, please use this Box to complete to report the unique
country.

Select the relevant EEA country in the drop-down list of Box to complete.

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank
where Originator LEl is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- field has errors in format.

Country of establishment

Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N7

STSS8.

Originator country (if
multiple countries)

{COUNTRY_EU_LIS
T

The country of establishment of the
originator(s) (if multiple originators
from different countries)

When several originators are reported, please use this Box to complete to report the full
list of countries. ";" separator should be used between each EEA country (in the same
order used for the originator LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND; CZECHIA).

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank
where originator LEI is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEIs i different from the number of Originator countries (if
multiple countries); or
~only one country is reported; or
- field has errors in format.

Country of establishment

Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

N8

sTSS2

Sponsor LEI

{Len}

The LEI of the sponsor(s)

Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LE or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.

Where multiple LEl are reported, “;" separator should be used without any space
Field codes are highlighted in amber where:

- neither Sponsor LEI nor Originator LEi is reported; or

- field has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

Z
>

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

N9

STSS8.

Sponsor country

{COUNTRY_EU}

‘The country of establishment of the
sponsor(s)

When only one sponsor is reported, please use this Box to complete to report the unique
country.

Select the relevant EEA country in the drop-down list of Box to complete.

Field codes are highlighted in amber where:

- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI is reported; or

- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or

- field has errors in format.

N9

STSS8

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIS
T

‘The country of establishment of the
sponsor(s) (if multiple sponsors from
different countries)

When several sponsors are reported, please use this Box to complete to report the fulllist
of countries. ";" separator should be used between each EEA country (in the same order
used for the sponsor LEI). That may lead to repetition of the same country

(IRELAND; ITALY;IRELAND;CZECHIA)

Field codes are highlighted in amber where:

- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI is reported; or

- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or

- the number of Sponsor LEIs is different from the number of Sponsor countries (if
multiple countries); or

- only one country is reported; or

- field has errors in format.

Country of establishment

Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

sTSS2

Original Lender LEI

'549300URIHIVSIS8CS32

{Le}

‘The LEI of the original lender(s) (where
available)

Original lender LEI should be reported in Box to complete where available. Where
reported, this LEI should exist at the GLEIF database.

Where multiple LEI are reported, ";" separator should be used without any space

Field codes are highlighted in amber where the field has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

N

>

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

STSS8.

Original Lender Country

PORTUGAL

{COUNTRY_WORLD
}

‘The country of the original lender(s)
(where available)

Original lender country should be reported in Box to complete where available

When only one original lender is reported, please use this Box to complete to report the
unique country.

Select the relevant country in the drop-down list of Box to complete.

Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEI i filled-in; or
- both Original lender country and Original lender Country (if multiple countries) are filled:
in; or
- field has errors in format.

Where available, the country of




When several original lenders are reported, please use this Box to complete to report the

establishment of the originator(s),

Country of establishment Artice 18 and 27(3) GeneralInformati N/A
full lst of countries. ountry of establishment sponsor(s), SSPE(s) and original fcle 18 and 27(3) eneral Information i/
lender(s).
;" separator should be used between each country (in the same order used for the
original lender LEI). That may lead to repetition of the same country
(IRELANDITALY;IRELAND;CZECHIA)
Original Lender Country (if (COUNTRY_WORLD | The country of th 1 lend
N1 sTssg. el e oty L 2 e country of the originallenderls) | ¢\ o e are highlighted in amber where:
multiple countries) _usT) (where available)
- the original lender country s not consistent with the Original lender LEI; or
- both Original lender country and Original lender Country (if multiple countries) are filed
in; or
- the number of Original lender LEIs s different from the number of Original lender
countries (if multiple countries); or
~only one country is reported; or
- field has errors in format.
PORTUGAL SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fillin the country only
once,
The country of establishment of th
N12 sTsss SSPE Country {COUNTRY_EU} ss:;(:m Ty of establishment of the
Select the relevant EEA country in the drop-down lst.
Field codes are highlighted in amber where the field has errors in format.
Where available, the country of
When several SSPEs exist and they do not have the same country, please use this Box to
establishment of the originator(s),
complete to report the fulllist of EEA countries. Country of establishment Article 18 and 27(3) General Information NA
sponsor(s), SSPE(s) and original
- lender(s).
;# separator should be used between each country. That may lead to repetition of the
SSPE Country (if multiple {COUNTRY_u_uis | The country of establishmentof the | & oy e (1RELAND;TALY, RELAND,CZECHIA)
N12 sTsss i/ 2 =91 | sspe(s) (if multiple SSPEs from different i ATALY: ’ -
countries) ! countres)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
- only one country is reported; or
- field has errors in format.
The unique non-ABCP securitisation identifier which remains unchanged throughout the
ife cycl of the following
2) The Legal Entity Identifier (LEI) of the initial disclosure reporting entity under the
disclosure reports which submitted the initial information;
b) The letter ‘N' for non-ABCP securitisation;
The unique identifier assigned by the | c) The four-digit year that the first securities of the securitisation were issued (e.g. 2009);
\ia srssa Non-ABCP 202401 {SECURITISATION | reporting entity in accordance with d) The two-digit sequential number corresponding to the order in which information
unique identifier 0} Article 11(1) of Delegated Regulation | about each securitisation is made available under the disclosure reports (with the same
(EV) 2020/1224 identifier as referred to in points (a), (b) and (c)), for examle O1 i this i the first
securitisation in that year, 03 f this is the third securitisation in that year, and so on. In the
event of multiple simultaneous securitisations, the disclosure template reporting entity can
define the order of each securiisation at its discretion
Field codes are highlighted in amber if the field i left blank or has errors in format.
1y Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Multiple STS notifications Indicates whether several STS same securitisation identifier by the same reporting entity reporting entity in accordance with
N15 sTSSa & /N notifications may be issued for this v porting entity. Unique identifier porting entity N/A General Information N/A
flag recutsaion et Article 11(1) of Delegated Regulation
Field codes are highlighted in amber if the field is left blank or has errors in format. (EU) 2020/1224.
Box to complete should contain the reason why several STS notifications may be issued for
the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N1 4
¢ STSS reason Trust/Other} ~Other
dieates for which soveral | Fe1d codes are highlghted in amber where:
ndicates the reason for which several | g4 ¢ eft blank and Multiple STS notifications flag is equal to "Y"; or
STS notifications may be issued for this
- field has errors in format.
identifier
B0x to complete should contain additional explanation when several STS notifications may
be issued for the same securitisation identifier by the same reporting entity
Multiple STS notifications
N17 sTss4 £XT-5000)
comment o L Field codes are highlighted in amber where:
- field s left blank and Multiple STS notifications flag is equal to
- field has errors in format.
e Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus
Forall private securitisations and public securitisations that are exempt from the obligation
For public securitisations that are not | to publish a prospectus, this field may be left blank.
exempt from the obligation to publish a
N1s sTsss Prospectus Country {COUNTRY_EU} | prospectus, the country of the relevant | For public securitisations that are not exempt from the obligation to publish a prospectus,
competent authority issuing the select the relevant EEA country in the drop-down lst
prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country s left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
Forall private securitisations and public securitisations that are exempt from the obligation
to publish a prospectus, this field may be left blank.
For public securitisations that are not | Where the prospectus identifier is not yet available at the initial notification date, then the
t from the obligation to publish a | final tus id hould be reported ble and at the latest no lat
1o srsss . e () exempt from the obligation to publish a | final prospectus identifier should be reported as soon as possible and at the latest no later
prospectus, the prospectus identifier | than 15 days after the closing of the transaction.
hould be provided. Where the relevant competent authority does not provid tus identifier, th
N P i P Prospectus identifier identifier as provided by the relevant | N/A General Information N/A
v competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country s left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitsations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
Wherethe publcsecurtisaton s 80x to complete should contain a concise explanation describing the reason for such an
exemption
exempt from publishing a prospectus,
Janation expl hy th
N20 sTsss Exemption on Prospectus {TEXT-5000} concise explanation ExpIaining WAY T | field codes are highlighted in amber where fields STSSS-Exemption on prospectus, STSS5-
is the case making reference to the
Prospectus Country and STSS5-Prospectus identifier are filled
relevant article of the prospectus
lati
reeuiation Field codes are highlighted in amber for public securitisations where:
- on prospectus, pectus Country and b
identifier are left blank; or
- on prospectus, pectus Country and P
identifier are filed; or
- field has errors in format.
Where a prospectus is drawn upin | The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
{DATE_TEXT-YYYY- | 2017/1129, the date on which the 2017/11294(4], the date on which the
N21 sTSs11 Issue date 2024-09-26 3 Issue date N/A General Information N/A
MM-DD} prospectus was approved. Ifnot, the | Example: 2020-01-31 (text format) . prospectus was approved. / rmatl /
closing date of the most recent Inall other cases, the closing date of the
transaction. Field codes are highlighted in amber where field is left blank or has errors n format. most recent transaction.
Eiicpeanpatatershoss Cic Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered
® Select in the drop-down list the relevant name of the Securitisation Repository as it is
Securitisation Repository securiisation repository as 1 s available under the lst of registered Securitisation Repositories published on the ESMA Where available, the name of the
N22 STSS6 {usT} available under the list of registered Securitisation Repository 9 N/A General Information N/A
name website at registered securiisation repository.
Securitisation Repositories published ) )
https://www.esma.europa.eu/sites/default/files/library/esma_register._secr.xis.
on the ESMA website.
Field codes are highlighted in amber where field s left blank for public securitisations or
field has errors in format.
Box to complete should contain the name of the securitisation
The field should be filled-in with "Not available” for private securitisations that do not h Section 4 of Annex 9 of C ion Delegated
N23 sTss7 Securitisat Consumer Totta 2 2024 {TEXT-100} The securitisation name. © feld should be illec-in with “Not avallable” for private securitisations that do not have The securitisation name. N/A General Information ection 4 of Annex 3 of Commission Delegate
any securitisation name. Regulation (EU) 2018/980
Field codes are highlighted in amber if the field i left blank or has errors in format.
Credit facilties provided to individuals for personal, family or household consumption purposes \‘n"j:d\b:;w R
1) residentialloans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
an eligible protection provider among
! le values in Box to complet
The type of underlying exposures Only possible values in Box to complete are: those referred to in Article 201(1) of
- residential mortgages
including; Regulation (EU) No 575/2013 and
1) residential mortgages; - commercial mortgages qualifying for the credit quality step 2 or
g  credit facilities provided to individuals for personal, family or household consumption
2)  commercial mortgages; e above as set out in Part Three, Tile I,
3)  credit facilities provided to poses; Chapter 2 of that Regulation;
- credit facilties, including loans and leases, provided to any type of enterprise or
individuals for personal, family or e 2) commercialloans that are
s £ Underlying exposures e household consumption purposes; ¢ a::u oane/leases Underlying exposures secured by one or more mortgages on | General Information A

classification

4)  creditfacilities, including loans
and leases, provided to any type of
enterprise or corporation;
5)  auto loans/leases;

6)  credit card receivables;
7)  trade receivables;
8)  others

- credit-card receivables
- trade receivables
- others

Select in the drop-down list the relevant Underlying exposures classification.

Field codes are highlighted in amber if the field is left blank or has errors in format.

classification

commercial immovable property,
including offices or other commercial
premises;

credit facilities provided to
individuals for personal, family or
household consumption purposes;
2) credit facilities, including
loans and leases, provided to any type of|
enterprise or corporation;
5 auto loans/leases;
6) credit card receivables;
! trade receivables;

8) other underlying exposures




DA AHHIIAIMHIDIDOAA LA A M IIIIIIIIIIIIIIMUI1UIINMIMPGAIGR AN
The initial notification date should be left empty.
AMIMJIMAMIMAIAA A  INMIMIMTIHTOHIIDIHIDHDIIHITITDUIMUIDUIUODODUIDOUDOUIDHD DI D DHIHITIDDX I I I D GHUIIIMDIDNWDA For STS notifications reported before the new Register goes live,the initia notification date
L
O/ SYYYY- | The initial date of notification to ESMA y
. e C ] i S
- ).
AAMMILIIHHHHIJIDIDJIDJOIDOUOUD OUI DO O O OO00/UMI RIR2AR N IJ]I/'NDD IR
L
will be retrieved from the first successful submission date of the final STS notification.
. MIMIIIINIMIMIMIMIMIMEIMIMIMIMIMIMIMIMIMUIMUIMMIMIMMIMIMIMIMIMIMMMMMIN
The fast notification date in Box should be filled in with the date when the notification file
is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications wil be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted as
final.
The notification may be submitted as a draft notification in advance of the issue date of the
N7 12 u O [ {DATE_TEXT-YYYY- | The date the STS notification was securitisation but will be submitted as a final STS notification at the issue date at the
STsS submitted, earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field s left blank; or
- last notification date s in the future; or
- field has errors in format
v Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "¥" where an authorised third party has provided STS
on servi T .
a8 sssia " P D that the compliance with the STS verification services and confirmed the compliance with the STS criteria
criterl was confirmed by that Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. party
provided STS verification services in
reported where no authorised third :
arty has provided STS verification accordance with Article 27(2) of
fewies s Authorised Third party Regulation (EU) 2017/2402, a statement | Article 27(2) General Information N/A
that compliance with the STS criteria
firmed by that authorised third
Where an authorised third-party has | Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is W:S C‘:‘:"“"“E ) that authorised thir
provided STS verification servicesin | reported with "Y". party
’ ) ) : accordance with Article 27(2) of
Authorised Third part Prime Collateralised Securities (PCS) EU SAS [verified] the C Totta 2 2024 securitisation f ! th th
N29 STss13 c S(‘;m‘;:::( = 5:5'";(;: SERZETIR ) Uerified] theseranagiotia) securiisation for compliance WIth 1€ | (rex-s000} Regulation (EU) 2017/2402, 3 Field codes are highlighted in amber where
statement that compliance with the STS | - field is left blank and "Y" is reported for the authorised third party flag; or
criteria was confirmed by that - field s filled-in and "N" is reported for the authorised third party flag; or
authorised third party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has | reported with "Y".
provided STS verification services in
N30 sTSs14 c Authorised Third Party name | Prime Collateralised Securities (PCS) EU SAS {TEXT-100) accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | - field is left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party - field s filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
- field has errors in format. provided STS verification services in
dance with Article 27(2) of
FRANCE :\e\drl!sV:i::i:‘ts‘r‘ymbuxwcomple[ewhenAulhcnsedThnrdPar!yilaglchTSSlzws Authorised Third party :Z‘g‘;’l;"xlm)20'1':/;02[’3; name of | ATticle 27(2) General Information N/A
Where an authorised third-party has | """ the third party’s name and the country
d STS verfi  establishment.
provided STS verifcation servicesn | ¢t relevant £€A country in the drop-down s, of establishment
N31 STss14 c Authorised Third party. (CounTRy_Fuy | 2ccordance with Atice 27(2) of
country 4 Regulation (EU) 2017/2402, the country
Field codes are highlighted in amber where
of establishment of the authorised
e - field i left blank and "Y" s reported for the authorised third party flag; or
party field i filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
France - Autorité des Marches Financiers (AMF)
Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority | with "Y"
that has authorised the third party as
available on ESMA website under the | Select in the drop-down lst the relevant name of the competent authority related to the
Where an authorised third-party has
list of Competent authority supervising | country as reported in the Authorised Third party country as available on ESMA website e ereen oo party
compliance of third parties with Article | under the lst of Competent authority supervising compliance of third parties with Article 4
Authorised Third party ¢ accordance with Article 27(2) of
N32 sTSs15. e {cA_CODE} 28 of SecReg 28 of SecReg fwww.esma.europa -128- Authorised Third party Article 27(2) General Information N/A
Competent Authority Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/de | 777_list_of_designated_competent_authorities_under_securitisation_regulation.pd)
the competent authority that has
fault/files/library/esma33-128- e
777_list_of_designated_competent_au | Field codes are highlighted in amber where -
thorities_under_securitisation_regulati | - field i left blank and "Y" s reported for the authorised third party flag; or
on.pdf) - field s filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
N
Check box in Box to complete should contain "N" where the originator or original lender is
] Acheck box as to whether the a credit institution or investment firm established in the Union. A'Yes’ or ‘N’ statement as to whether
a3 1 " Ienier) . mucim - originator or orginal lender i a credit i ) - [orisinator or riginatender) not | the orignator o oiginaltender isnota |\ ooy Confirmation A
sTs P institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is | credit nstitution credit institution or investment firm
established i the Union not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field i left blank or has errors in format.
N/A
Box to complete should contain the indicator (Confirmed/L
"N/A" should be reported where the originator or original lender s a credit institution or
investment firm established in the Union (STSS17 check-box s N').
“Confirmed" should be reported for transactions with trade receivables that are not
—— ——) originated in the form of a loan even if credit-granting criteria does not apply with respect
N34 sTss18 M granting ertera o neen to trade receivables.
compliance confirmation irmed/N/A}
Confirmation and optional comment . ; .
that the originator’s or original lender’s | /610 c0des are highlighted in amber where; Where the answer to field STS17 is
- "Unconfirmed" is reported; or oo ; A
credit-granting citeia,processes and |~ J7ce e B "Yes", confirmation that the originator's
temsin pl ted g Confirmation that the credit 1 lender’s credit-granti
systems in place are executed in - "N/A'is not reported in Box to complete and STSS17 fild is "N'; or onfirmation that the cred or original lender's creditgranting Article 27(3) Confirmation 0
accordance with Aricle 9 of Regulation | L2 AR o 0 SO e granting complies with Article 9 | criteria, processes and systems in place
(EU) 2017/2402 where the Originator feld hs ;rm o format P are executed in accordance with Article
(or original lender) is not a Credit 9 of Regulation (EU) 2017/2402.
institution
Box to complete may contain additional explanation.
Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
equal to /A
Credit granting criteria
N3s sTss18 o £XT-5000)
compliance comment fi ) Field should explain the reasons for which credit-granting criteria does not apply to
transactions with trade receivables.
Field codes are highlighted in amber where it i not the case or the field has errors in
format.
A Box to complete should contain the indicator (Confirmed/!
“N/A" should be reported where the originator o original lender s a credit institution o
investment firm established in the Union (STSS17 field is "N")
Credit granting crit (Confirmed/Unconf
N36 sTss19 ™ ;e‘mg;o": 'cr;gn;;_":::on I(”:: d‘;x;x)/ ncon! Field codes are highlighted in amber where:
& - "Unconfirmed is reported; o
Confirmation and option comment | - €15 et blank or Where the answer to field STS17 s
P ~"N/Ais not reported in Box to complete and STSS17 field is "N'; or . "Yes", confirmation that the credit-
that the credit-granting as referred to | 0~ o Confirmation that the credit :
~"N/A"is reported in Box to complete and STSS17 field is "Y'; or | granting as referred to in Article 27(3)(a) | Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) granting is subject to supervision :
- field has errors in format. of Regulation (EU) 2017/2402 s subject
2017/2402 s subject to supervision. ‘
to supervision.
Box to complete may contain additional explanation.
Credit granting erterin Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTss19 o Supm?sm mgmmm {TEXT-5000} equal to N/A.
Field codes are highlighted in amber where it i not the case or the field has errors in
format
Cootimed Box to complete should contain the indicator (Confirmed/L
Nag o True sale or assignment {Confirmed/Unconf| Field codes are highlighted in amber where:
STes2 transfer confirmation irmed) - field s left blank; or
- field is equal to *Unconfirmed; or
- field has errors in forma.
True Sale (see opinion 7 et. Seq. of the VdA draft transaction legal opinion): Pursuant to clause 4 of the Receivables Sale
Agreement, subject to certain conditions, the Originator sells and assigns from time to time loans to the Issuer. Such
sale and assignment have the same legal effect as a true sale. Confinmation and concise explanation
Completion of the assignment of itle takes place on the occurrence of certain specified events set out n clause 5 of the P
e e 4 on how the transfer of the underlying Aconcise explanation of how the
f fer of th |
law, and as reflected in opinion 7 of the VA draft transaction legal opinion, the assignment of the Receivables under f:?ifﬁfi;?fii:&'ﬁ:ﬁ:\e":f Transfer of the underlying ::Zi’°m'e:":for’uve‘"ilz";";“a’:;; e 33 of Annex 19 of Commission Delegated
the Receivables Sale Agreement constitutes a valid and enforceable true sale of receivables made by the Originator to & exposures by true sale or Y Article 20(1) Concise Explanation &
the Issuer, effect in a manner that is enforceable oot with the same legal effect in a manner Regulation (EU) 2019/980
he sell h hat is enforceabl he sell
Schedule 2 of the Recelvables Sale Agreement includes representations on enforceabiliy, including para. 53 of Part C, against the seler or any third party that is enforceable against the seller o
ek Sl e gl e e e L et el pursuant to Article 20(1) of Regulation | Box to complete should contain the concise explanation. any third party.
N39 STSS20 ™M 5 =5 EXT-10000) EU) 2017/2402
transfer explanation Draft VA transaction legal opinion: Opinion 7 of the VJA draft transaction legal opinion confirms the true sale. ot B (E0) 2017/
s Field codes are highlighted in amber if the field is left blank or has errors in format.
The VdA draft transaction legal opinion confirms that the relevant opinion is accessible and made available to comply
with applicable regulations
Disclosure: The Prospectus includes disclosure on the sale mechanics (see the section of the Prospectus entitled
“Overview of certain Transaction Documents ~ Receivables Sale Agreement ~ Effectiveness of the Assignment’),
perfection requirements (see the section of the Prospectus entitled “Selected aspects of laws of the Portuguese Republic
relevant to the Receivables and the transfer of the Receivables ~ Assignment of credits ~ Assignment Formalities”) and
relevant representations and warranties (see the section of the Prospectus entitled “Overview of certain Transaction
Documents ~ Receivables Sale Agreement ~ Representations and Warranties”)
N Check box n Box to complete should contain ™Y where any of the severe clawback
A check box 2 o whether anyof the | POVI07 Tferred o1 points a) o (b) of Atice 20(2)of Regulation (EU) 2017/2402 are
found in the securitisation and "N otherwise.
severe clawback provisions referred to
Nao TSs21 M Subject t lawback VN Article 2002 b) of Regulat
s A OETIOEEE L] XU)'Z‘;;;/IZD'Z(Z];’;;)"‘; neB21oN | Fild codes are ighiighted in amber where:
- field s left blank; or
securitisation. ;
- field is equal to "Y"; or A concise explanation on whether any of
- field has errors in format.

the severe clawback provisions referred




Subject to severe clawback

A concise explanation on whether any
of the severe clawback provisions

Box to complete should contain the concise explanation.

The field should be left blank when "Subject to severe clawbask” check-box s "

No severe clawback

toin Article 20(2)(a) or (b) of Regulation
(EU) 2017/2402 are found in the
securitisation.

Article 20(2)

Concise Explanation

Item 3.3 of Annex 13 of Commission Uelegated
Regulation (EU) 2019/980

Na1 sTss21 £XT-10000 referred to in Article 20(2) (a) or (b) of
explanation fix b Regulaton (t0) 2‘017/110)1‘3:6 (C‘N:m | Field codes are highighted in amber where
o - field s left blank and "Subject to severe clawback" check-box is "Y'; or
' - field is not left blank and "Subject to severe clawback” check-box is "N'; or
- field has errors in forma.
Confirmed Box to complete should contain the indicator (Confirmed/L
Na2 22 Clawback provisions {Confirmed/Unconf]| Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment on Exemption for clawback Aconfirmation whether the provisions
Item 3.3 of Annex 19 of Commission Delegated
whether the provisions in Article 20(3) provisions in national insolvency [ in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Retution (F0) 2019/980
of Regulation (EU) 2017/2402 apply. | Box to complete may contain additional explanation. laws 2017/2402 app
As mentioned in the draft transaction legal opinion, under Portuguese law, the assignment of the Receivables for 8 {EU) 2017/2402 2ppy. P v ? /2402 3ply.
securitisation purposes under the legal framework set forth in the Securitisation Law (Decree-Law no. 453/99, dated 5
Clawback provisions Field should be left blank where STSS22-Clawback provisions exemption confirmation is
Na3 stss22 : November 1999, as amended from time to time) may not be set aside to the benefit of the insolvency estate (“resolvida | (TEXT-5000} P i
exemption comment ’ , equal to N/A.
em beneficio do massa insolvente”), save if the interested parties provide evidence that both the Originator and the
Issuer acted in bad faith
Field codes are highlighted in amber where it is not the case or field has errors in format
© Check box in Box to complete should contain
- "Y" where the seller is not the original lender
The e t the 1] Indicator that the Il t the
Naa sTSS23 S /N ndicatorthat the seller s not the where the seller is the original lender
lender flag original lender
Field codes are highlighted in amber if the field is left blank or has errors in format.
07R Box to complete should contain the indicator (Confirmed/L
"N/A" should be reported where the seller is the original lender and STSS23 check-box is
Transfer where the seller is
(Confi d/Ut f |
Nas sTss23 not the original lender i(m‘:zd‘;z;)/ ncon Field codes are highlighted in amber where: Where the seller is not the original
confirmation - field is left blank; or Transfer where the seller is not lender, a statement confirming that the Article 20(4) Confirmation Item 3.3 of Annex 19 of Commission Delegated
Confirmation and mandaton, - "Unconfirmed" is reported; or the original lender securitisation complies with Article 20(1) Regulation (EU) 2019/980
v - "N/A"is not reported and STS523 check-box is "N"; or 0 20(3) of Regulation (EU) 2017/2402.
explanation that the securitisation “N/A"is reported and STSS23 check-box is "Y"; or
complies with Artice 20(1)to 20(3) of |~ 4% ® 1RO 80 0 :
Regulation (EU) 2017/2402 (where the
seller is not the original lender).
Box to complete should contain the Pl where STSS23- here the
Transfer where the sellr i seller is not the original lender confirmation is not "N/A".
Na6 STSS23 ot the or al lender EXT-10000)
" dot o b Field should be left blank where STSS23-Transfer where the seller is not the original lender
explanation
confirmation is equal to N/A
Field codes are highlighted in amber where it i not the case or field has errors in format.
N/A
Box to complete should contain the indicator (Confi d/L
"N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage than
at the closing of the securitisation.
"Confirmed" should be reported where that perfection (at a ater stage than at the closing
Transfer at a later stage (Confirmed/Unconf of the securitisation) is effected at east through the required minimum pre-determined
Na7 sTss24 B (il Where the transfer of the underlying uritsation) " - e '
confirmation irmed/N/A} event triggers as lsted in Article 20(5) of Regulation (EU) 2017/2402.
exposures is performed by means of an
assignment and perfected at a later
& P Field codes are highlighted in amber where:
stage than at the closing of the
- field s left blank; or
securitisation, confirmation and concise ¥ .
- field is equal to "Unconfirmed; or
explanation on how and whetherthat |~ e #1710 Teon
perfection s effected at least through Where the transfer of the underlying
the required minimum p d exposures is performed by means of an
event triggers as listed in Article 20(5) assignment and perfected at a later
of Regulation (EU) 2017/2402. Box to complete should contain the concise explanation where STSS24-Transfer at a ater stage than at the closing of the
stage confirmation is not "N/A". securitisation, a concise explanation on
Transfer at a later stage how and whether that perfection is
Nag sTss24 2 {TEXT-10000} "
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to [ Transfer performed by means of | effected at least through the required e 33 of Annex 19 of Commission Delegated
N/A. an assignment and perfected at a | minimur pre-determined event triggers | Article 20(5) Concise Explanation &
Regulation (EU) 2019/980
later stage as lsted in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format (EV) 2017/2402.
Where alternative mechanisms of
NA Box to complete should contain the indicator (Confirmed/L
oy transfer are used, a confirmation that an
N/A" should be reported in Box to complete only where alternative mechanisms of
insolvency of the originator would not
transfer are not used
prejudice or prevent the SSPE from
s srssze Alternative mechanism {Confirmed/Unconf o
confirmation irmed/N/A} Field codes are highlighted in amber where & 1ts e
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and | - feld is equa to "Unconfirmed; or
optional comment that an insolvency of | - field has errors in format.
the originator would not prejudice or
't the SSPE fr e its
prevent the SSPE from enforcingits |, 1, corplete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of
mechanism confirmation is not "N/A"
Regulation (EU) 2017/2402.
NSO sTSs24. Alternative mechanism {TEXT-5000)
comment Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
itz Box to complete should contain the indicator (Confirmed/t
st & Representations and (Confirmed/Unconf Field codes are highlighted in amber where:
warranties confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and concise explanation
on how and whether there are A concise explanation on how and
tati d ti hether the tati d
All loans are transferred pursuant to the Receivables Sale Agreement on the same terms and conditions (clause 4 of the representations and warranties whether there are representations an
2 provided by the seller that the warranties provided by the seller that
Receivables Sale Agreement). P
" 5 ) 5 underlying exposures included in the the underlying exposures included in the
The Prospectus includes disclosure on the relevant representations and warranties noted below (see the section of the
B . . securitisation are not encumbered or securitisation are not encumbered or Item 2.2.8 of Annex 19 of Commission
Prospectus entitled “Overview of certain Transaction A = Representations and warranties « Article 20(6) Concise Explanation
N - 3 otherwise in a condition that can be otherwise in a condition that can be. Delegated Regulation (EU) 2019/980
Warranties”. The Receivables Sale Agreement includes the following representations and warranties on Part A (Eligible
N oae s ° foreseen to adversely affect the foreseen to adversely affect the
Receivables) to Schedule 1 (Eligibility Criteria) (ex-vi para. 43 of Part C of Schedule 2): )
e > v " u . enforceability of the true sale o Box to complete should contain the concise explanation. enforceability of the true sale or
Representations and (iil) [each Receivable] is legally and beneficially solely owned by the Originator, is not subject, either totally or partially,
NS2 5TSS25 - {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
warranties explanation to any lien, assignment, charge or pledge to any third parties or are otherwise in a condition that could be foreseen to - . ;
legal effect pursuant to Article 20(6) of | Field codes are highlighted in amber if the field is left blank o has errors in format. legal effect.
adversely affect the enforceability of the sale to the Issuer, free from any adverse claims in favour of any person other Regulation (EU) 2017/2402.
than the Originator (including, without limitation, one which has not been, in part or in whole, pledged, mortgaged, &
charged, assigned, discounted, subrogated or seized or attached or transferred in any way and is otherwise free and
clear of any liens or other encumbrances);
(v) [each Receivable] is not subject to any restriction that would affect the origination, enforceability or assignability of
such Receivable, is freely assignable without restriction pursuant to the terms of the relevant Receivables Contract.
Confirmed Box to complete should contain the indicator (Confirmed/L
Underlying exposures N .
. o {Confirmed/Uncontf| Field codes are highlighted in amber where:
N53 STSS26 eligibility criteria Confirmation and concise explanation
irmed} - field is left blank; or
confirmation on how the underlying exposures " .
- field is equal to "Unconfirmed"; or
transferred from, or assigned by, the
- field has errors in format.
seller to the SSPE meet )
clear and documented eligibility criteria A conise explanation on how
The Receivables Sale Agreement includes repurchase mechanisms (which will be triggered by Breach of a Receivables e a:ve Zn,oho - the underlying exposures transferred
Warranty (see clause 12 "Re-Assignment") of the Receivables Sale Agreement). The Originator may also repurchase et of thome erooesren o s from, or assigned by, the seller to the
Underling exposures Receivables subject to a Debt C ora in accordance with clause 4.4.2 of the Receivables Sale e e i | BoX to complete shauld containthe concise explanation, SSPE meet predetermined, clear and
NS4 5TS526 @ ‘bmt fm:‘a e Tanation | AEeEment. The Originator does ot have any discretionary rights of repurchase. The Originator's abilty o repurchase | (TEXT-10000} 207) of Re’t\mnp(gu) 2017/2402. documented eligibility criteria which do
LIl B R does not portfolio within the meaning of Article 20(7) of the EU ® Field codes are highlighted in amber if the field is left blank or has errors in format. not allow for active portfolio
Securitisation Regulation (see *Overview of Certain Transaction Documents - Receivables Sale Agreement - Indemnity ) management of those exposures on a
" Eligibility criteria which do not
and/or consideration for re-assignment’). ) ' discretionary basis;
allow for active portfolio " Section 2 of Annex 19 of Commission Delegated
management of the underlyin - the selection and transfer of the Article 20(6) Concise Explanation Regulation (EU) 2019/980
@it Box to complete should contain the indicator (Confirmed/L e Y1 s | nderlying exposures in the ©
Confirmation and concise explanation securitisation is based on clear
Underlying exposures
{Confirmed/Unconf| on how the selection and transfer of Field codes are highlighted in amber where: processes which facilitate the
NS5 STSS26 selection processes N
T irmed} the underlying exposures in the - field is left blank; or identification of which exposures are
securitisation is based on clear -field is equal to "Unconfirmed"; or selected for or transferred into the
processes which facilitate the - field has errors in format. securitisation and that they do not allow
of which exposures are for their active portfolio management
selected for or transferred into the on a discretionary basis.
securitisation and that they do not
Underlying exposures Please see section "Overview of Certain Transaction Documents" - "Receivables Sale Agreement" - "Representations and allow for their active portfolio Box to complete should contain the concise explanation.
NS6 STSS26 selection processes Warranties" and "Overview of Certain Transaction Documents” - "Receivables Sale Agreement” - "Indemnity and/or i ona
explanation consideration for re-assignment” pursuant to Article 20(7) of Regulation | Field codes are highlighted in amber if the field is left blank or has errors in format.
(EU) 2017/2402
Contimed Box to complete should contain the indicator (Confirmed/L
Homogeneity of assets {Confirmed/Unconf Field codes are highlighted in amber where:
N57 STSS27
confirmation irmed) field s left blank; or

-field is equal to "Unconfirmed"; or
~field has errors in format.




Homogeneity of assets

Prospectus entitled “Characteristics of the Receivables”), lending criteria (see the section of the Prospectus entitled
“Originator’s standard business practices, servicing and credit assessment”), and payment terms (see the section of the
Prospectus entitled “Characteristics of the Receivables ~ The Receivables”).

In addition, see the section of the Prospectus entitled “Ct istics of the Receivables — " "The
Receivables are homogeneous for the purposes of Article 20(8) of the EU Securitisation Regulation, on the basis that all
the Receivables in the Initial Receivables Portfolio: (i) have been by iginator in ith
similar underwriting standards applying similar approaches with respect to the assessment of a potential Obligor's
credit risk; (i) are entered into substantially on the terms of similar standard documentation for Consumer Loans; ii)

are serviced by the Servicer pursuant to the Receivables Servicing Agreement in accordance with the same servicing
procedures with respect to monitoring, collections and administration of cash receivables generated from the loans;
and (iv) form one asset category, namely Consumer Loans granted to Obligors with residence in Portugal for personal,
family or household consumption purposes.”.

See the section of the Prospectus entitled “Overview of certain Transaction Documents ~ Receivables Sale Agreement —

Confirmation and detailed explanation
as to the homogeneity of the pool of
underlying exposures backing the
securitisation pursuant o Article 20(8)
of Regulation (EU) 2017/2402. For that
purpose, include a reference to the EBA
RTS on homogeneity (Commission
Delegated Regulation (EU)
(2019/1851], and explain in detail how

Box to complete should contain the detailled explanation.

Homogeneity of assets

A detailed explanation as to the
homogeneity of the pool of underlying
exposures backing the securitisation. For
that purpose, include a reference to the
EBA RTS on homogeneity (Commission | Article 20(8)
Delegated Regulation (EU) [XX/XXXX],
and explain in detail how each of the

conditions specified in the Article 1 of

Detailed Explanation

Item 2.2.7 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

Confirmation and optional comment on
whether, at the time of transfer of the
exposures, the debtors have made at

Field codes are highlighted in amber where:
- field is left blank; or
- field has errors in format.

least one pavment pursuant to Article

Ns8 sTss27 £XT-32767 h of the condit fied in th
explanation S N s = 6 VoG e e G i e e ooy | ) cach of the conditions specified In the that Delegated Regulation are met.
; : : e Article 1 of that Delegated Regulation | Field codes are highlighted in amber f the field isleft blank or has errors in format.
of the Receivables Portfolio (as determined in accordance with Article 20(8) of the EU Securitisation Regulation and e
Articles 1(a)(iii), (b), (c) and (d) of Commission Delegated Regulation 2019/1851);" and "(e) Any material change to the
Lending Criteria ofter the date of the Receivables Sale Agreement which would affect the homogeneity (as determined in
accordance with Article 20(8) of the EU Securitisation Regulation and Articles 1(a)(i, (b), (c) and (d) of Commission
Delegated Regulation 2019/1851) of the Receivables Portfolio, or which would materialy affect the overallcredit risk or
the expected average performance of the Receivables Portfolio, or any other material change to the Lending Criteria
after the date of the Receivables Sale Agreement which i required to be disclosed under Article 20(10) of the EU
Securitisation Regulation, will o the extent such change affects the Receivables Portfolio from time to time) be
disclosed (along with an explanation of the rationale for such changes being made) to investors and the Rating Agencies
by the Originator without undue delay. The origination practices of the Originator pursuant to which the Receivables
have been originated are summarised in section headed “Originator's Standard Business Practices, Servicing and Credit
Assessment’, and, so far as the Originator is aware having made all due enquiries, such section is complete, accurate
i it . o
Cootimed Box to complete should contain the indicator (Confirmed/L
No re-securitisation {Confirmed/Unconf| Field codes are highlighted in amber where:
Ns9 sTSs28
confirmation irmed) field s left blank; or
field is equal to "Unconfirmed”; or
field has errors in format.
Confirmation and optional comment
that the underlying exposures do not Aconfirmation that the underlyin
The portfolio is comprised of consumer loans (including auto loans) based on standard form documentation, and Ving exp rmatt vine
include any securitisation positions and exposures do not include any
therefore does not include any securitisation positions (see representation (vi) on Part B Schedule 1 of the Receivables Underlying Exposure Obligations: Item 2.2 of Annex 19 of Commission Delegated
; that the notified securitisation is securitisation positions and that the | Article 20(9) Confirmation
Sale Agreement ex-vi para. 44 of Part C of Schedule 2: ((vi) "[Each Receivables Contract] has been entered into in writing no re securitisation Regulation (EU) 2019/980
therefore not a re-securitisation notified securitisation is therefore not a
on the terms of the standard of without any or variation thereto other than
= pursuant to Article 20(9) of Regulation re-securitisation.
No re-securitisation as would be acceptable to a Prudent Lender”) U 2017/2402 Box to complete may contain additional explanation.
N60 sTss28 ot This representation is repeated in the section of the Prospectus entitled “Overview of certain Transaction Documents — | {TEXT-5000} .
Receivables Sale Agreement ~ Eligible Receivables Contracts” Field codes are highlighted in amber where the field has errors in format.
in addition, it is stated in section of the Prospectus headed “Overview of Certain Transaction Documents ~ Receivables
Sale Agreement ~ Consideration for purchase of the Receivables Portfolio” that “The Receivables Portfolio does not
contain transferable securities as defined in point (44) of Article 4(1) of Directive 2014/65/EU, derivative instruments or
securitisation positions”.
Confimed Box to complete should contain the indicator (Confirmed/L
Soundness of the
underwriting standards {Confirmed/Unconf| Field codes are highlighted in amber where:
N61 sTS529
(ordinary course of business) irmed) field s left blank; or
confirmation field is equal to "Unconfirmed”; or
~field has errors in format.
Confirmation and detailed explanation
as to whether the underlying exposures
BST's business procedures assure that underlying exposures have been originated in the ordinary course of the were originated in the lender's ordinary
Originator's business on the basis of the Originator's underwriting standards, see Section “Overview of Certain course of business and whether the
Transaction Documents”, Subsection “Receivables Sale Agreement”, Paragraph “Representations and Warranties”, applied underwriting standards were
definition of “Eligible Receivables”, paragraph (x) of the Prospectus which states that "is an amortising, interest bearing o less stringent that those applied at
Soundness of the Receivable originated and arising exclusively in the Originator’s ordinary course of business with the related Elgible the same time of origination to
e andards | Obigers". Any materialchange to the Lending Criteri afte the date of the Receivables Sale Agreement which would exposures that were not securitised | Box to complete should contain the detailled explanation.
N62 sTSs29 o P siness | 11t the homogeneity(a determined in accordance with Artcle 20(8) o the EU Securitsaion Regulation and Artces | (TEXT-32767) pursuant to Article 20(10) of Regulation
oo 1(a)(i), (b), (c) and (d) of Commission Delegated Regulation 2019/1851) of the Receivables Portfolio, or which would (£U) 2017/2402 Field codes are highlighted in amber if the field i left blank or has errors in format.
2 materially affect the overall credit risk or the expected average performance of the Receivables Portfolio, or any other
material change to the Lending Criteria after the date of the Receivables Sale Agreement which i required to be
disclosed under Article 20(10) of the EU Securitisation Regulation, will (to the extent such change affects the
Receivables Portfolio from time to time) be disclosed (along with an explanation of the rationale for such changes being
made) to investors and the Rating Agencies by the Originator without undue delay.
itz Box to complete should contain the indicator (Confirmed/t
Soundness of th
oundness ol e {Confirmed/Unconf| Field codes are highlighted in amber where: Adetailed explanation:
NE3 sTss29 underwriting standards ;
imed} ~field is left blank; or - a5 to whether the underlying
(disclosure) confirmation " .
field is equal to "Unconfirmed”; or exposures were originated in the
field has errors in format. lender's ordinary course of business and
Confirmation and detailed explanation “:he;"e;'"e a”“e‘“ “"“f’w""':fh .
Disclosures as to the soundness of the underwriting standards is provided under Section “Overview of Certain as to whether the underwriting standards were no less stringent tha
’ " p . those applied at the same time of
Transaction Documents”, Subsection e A ", Paragraph and Warranties”, standards and any material changes oo P .
Definition of “Eligible Receivables”, item (x) of the Prospectus which states that "[Each of the Receivables) is an from prior underwriting standards have °”g':'f ‘°: 0 exposures that were nof
amortising, interest bearing Receivable originated and arising exclusively in the Originator’s ordinary course of business been or will be fully disclosed to securitise
i e e ; - as to whether the underwriting
with the related Eligible Obligors". The underlying exposures are selected for the securitisation using a random selection potential investors without undue e N
Soundness of the process. Any material change to the Lending Criteria after the date of the Receivables Sale Agreement which would delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation. : andar sra" ;"V ”:a e”f cdarfe;
Ne4 sTs529 tandards affect the (as determined in accordance with Article 20(8) of the EU Securitisation Regulation and Articles | {TEXT-32767} Regulation (EU) 2017/2402. b"’m priol “‘"; ef”";"d‘"g“ a”d :’ s have
(disclosure) explanation 1(a)iiii), (b), (c) and (d) of Commission Delegated Regulation 2019/1851) of the Receivables Portfolio, or which would Field codes are highlighted in amber if the field is left blank or has errors in format. een or will be fully disclased to
o : potential investors without undue delay.
materially affect the overall credit risk or the expected average performance of the Receivables Portfolio, or any other Soundness of the underwriting o etion ahors th Artice 2010) Detailed Explanat Item 2.2.7 of Annex 19 of Commission
material change to the Lending Criteria after the date of the Receivables Sale Agreement which is required to be standard e ) e ctalled Explanation Delegated Regulation (EU) 2019/980
disclosed under Article 20(10) of the EU Securitisation Regulation, will(to the extent such change affects the ‘“" e':r""g exp‘nsf“’ez”‘e e
Receivables Portfolio from time to time) be disclosed (along with an explanation of the rationale for such changes being loans, the pool of underlying exposures
) ; meet the requirement of the second
made) to investors and the Rating Agencies by the Originator without undue delay.
paragraph of Article 20(10) of
Regulation (EU) 2017/2402
CR Box to complete should contain the indicator (Confirmed/\ -asto whether an assessment of the
"N/A" should be reported only for non Residential loans. borrower's creditworthiness meets the
requirements set out in Artcle 8 of
Field codes are highlighted in amber where: 4
residential Loan e —) fld codes are highighted in amber where Directive 2008/48/EC(3] o paragraphs 1
Nes sTSs29 : - field s left blank; or to4, point (a) of paragraph 5, and
T irmed/N/A} °ft blan
- "Unconfirmed" is reported; or paragraph 6 of Article 18 of Directive
Confirmation and detailed explanation o . .
o - "N/A'is not reported and STSS10 feld is not " residential mortgages"; or 2014/17/EU[4] or, where applicable,
- "N/A' reported and STSSL10 field i "residential mortgages"; or equivalent requirements n third
underlying exposures are residential
- field has errors in format. countries.
loans, the pool of underlying exposures
meet the requirement of the second
h of Article 20(10) of
paragraph of Article 20(10) o Box to complete should contain the concise explanation where STSS29-Residential Loan
Regulation (EU) 2017/2402. e
requirement confirmation is not "N/A'
Residential Loan
N66 sTSs29 (TEXT-32767)
requirement explanation { f Field should be left blank where STSS29-Residential Loan requirement is
equal to /A
Field codes are highlighted in amber where it i not the case or field has errors n format.
Contimed Box to complete should contain the indicator (Confirmed/L
. " Borrower's creditworthiness {Confirmed/Unconf | Confirmation and detailed explanation | Field codes are highlighted in amber where:
STS assessment confirmation irmed) a5 to whether an assessment of the ~field is left blank; or
borrower's creditworthiness meets the | - field s equal to "Unconfirmed"; or
requirements set out in Artcle 8 of field has errors in format.
Directive 2008/48/EC[3] or paragraphs
BST, in it capacity as a credit institution supervised by the Bank of Portugal, has assessed each obligor's 104, point (a) of paragraph 5, and
d borrower' in compliance with the requirements set out in Article 8 of Directive paragraph 6 of Article 18 of Directive
sorrowers creditworthinass | 2008/48/EC 35 transposed into Portuguese law),see Section “Overview of Certain Transaction Documents”, Subsection 2014/17/EU14] or, where applicable, | Box to complete should contain the detailed explanation
Ne8 sTss29 e o | “Receivables sale A , Paragraph Warranties", Definition of “Eligible Receivable”, Item | {TEXT-32767} equivalent requirements in third
= (xvi) of the Prospectus which states that "[Each of the Receivables] has been created in compliance with all applicable. countries. Field codes are highlighted in amber if e field i left blank or has errors in format.
laws, requirements of Bank of Portugal and regulations, as applicable, and is not in breach of Portuguese consumer
legislation;".
Cootimed Box to complete should contain the indicator (Confirmed/L
Originator/Lender Expertise {Confirmed/Unconf| Field codes are highlighted in amber where:
N69 STS530
confirmation irmed) field s left blank; or
Confirmation and detailed explanation | - field s equal to "Unconfirmed"; or
as to whether the originator or original | - field has errors in format. A detailed explanation as to whether the
lender have expertise n origiating Originator/tender Expertie orginator o orgina lender have Avtice 20(0) petaed Explanation Item 2.2.7 of Annex 19 of Commission
exposures of a similar nature to those expertise in originating exposures of a Delegated Regulation (EU) 2019/980
tised tto Article 20(10) of far nature to th tised.
The Originator is of the opinion that it has the required expertise in originating Loans which are of a similar nature as securltised pursuant to Artice 20(10) o similar nature to those securitise
! " ) Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
7o srsss0 Originator/Lender Expertse | the Loans within the meaning of artice 20{10) of the EU Securtisaion Regulation,asthe Orignator s a icenced credit | -+
explanation institution under the CRR and has more than 5 years of experience in the origination in Portugal and underwriting of I ,
) c Field codes are highlighted in amber if the field i left blank or has errors in format.
loans similar to those included in the Receivables Portfolio.
Cootimed Box to complete should contain the indicator (Confirmed/L
A detailed explanations as to whether Adetailed explanations as to whether:
Defaulted or restructured {Confirmed/Unconf | -the transferred underlying exposures | Field codes are highlighted in amber where: the transferred underlying exposures
N71 STSS31
exposures confirmation irmed) do not include, at the time of selection, | - field is left blank; or do not include, at the time of selection,
defaulted exposures (or restructured | - field s equal to "Unconfirmed"; or defaulted exposures (or restructured
exposures) as defined in Article 20(11) | - field has errors in format. exposures) as defined in Article 20(11)
of Regulation (EU) 2017/2402. of Regulation (EU) 2017/2402.
- the requirements referred to in Article - the requirements referred to in Article
The Originator represents and warrants that the underlying exposures will not include Receivables relating to exposures o Transferred underlying exposures . Item 2.2.8 of Annex 19 of Commission
A 2 20 (11) (a) (i) and (i) of Regulation (EU) 20 (11) a) (i) and (i) of Regulation (EU) | Article 20(11) Detailed Explanation
in default or relating to credit-impaired Obligors, see Section “Overview of Certain Transaction Documents”, Subsection 201772407 e met. without exposures ndefault |20 0 S AP Delegated Regulation (EU) 2019/980
“Receivables Sale A ", Paragraph Warranties", Definition of “Eligible Receivable”, tem .
. - - the requirements referred to in Article - the requirements referred to in Article
pefauited or restrctureq | () ©F the Prospectus "[Each of the Receiuables] i not o Defaulted Receiuable or a Delinquent Receivable and s not 20011 3) of eguintion (0) Box to complete should contain the detailed explanation 2011 (5)of Regultion (F0) 201772402
72 STSS31 considered by the Originator as being in defoult within the meaning of Artcle 178(1) of the CRR, os further specified by | {TEXT-32767) & 8
exposures explanation : . 2017/2402 are met ; are met ;
the Delegated. the v 1 it obligations past in accordance with Field codes are highlighted in amber if the field is left blank or has errors in format.
. . ) - the requirements referred to in Article - the requirements referred to in Article
Article 178 of the CRR and by the European Banking Authority Guidelines on the application of the definition of default
onty curde ? 20 (1) (¢) of Regulation (EU) 20 (11) (c) of Regulation (EU) 2017/2402
developed in accordance with Article 17(7) of the CRR" and item (xiv) of the Prospectus “[Each of the Receivables is not 201772400 ae et e
a restructured loan due to a deterioration in the creditworthiness of the related Obligor”
it Box to complete should contain the indicator (Confirmed/t
“Unconfirmed" should be reported in Box to complete where no payment was made at the
time of the transfer of the exposures. In that case, at least one of the exemptions should
At least one payment at the {Confirmed/Unconf
N73 sTss32 N : be reported below.
time of transfer confirmation irmed)




At least one payment at the

In respect of each Receivable, a minimum of at least one payment has been made prior to the relevant Cut-off Date, see

Feast VIR payiiislit i sudiit i Atis

20(12) of Regulation (EU) 2017/2402.

Box to complete may contain additional explanation.

74 sTss32 e o | Section "Overview of Certain Transaction Documents, Subsection "Receivables Sale Agreement’, Paragraph {TEXT-5000}
"Representations and Warranties", Item (x) of “Eligible Receivable": "at least one ofits instalments has been paid" Field codes are highlighted in amber where the field has errors in format.
N/A
Only possible values in Field are:
o exemption
- single instalment for revolving securitisations backed by exposures payable in a single Aconfirmation whether, at the time of
instalment transfer of the exposures, the debtors
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 [ At least one payment at the time | have made at least one payment. At 2002) Confirmation Items 3.3 and 3.4.6 of Annex 19 of Commission
year, including without limitation monthy payments on revolving credits of transfer Aconfirmation whether or not the Delegated Regulation (EU) 2019/980
A exemption under Article 20(12) of
The payment exemption should be consistent with the confirmation indicator populated Regulation (EU) 2017/2402 applies.
N75 sTss32 Payment exemption (st for STS532 indicating whether, at the time of transfer of the exposures, the debtors have
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies
under Article 20(12) of Regulation (V) | Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer" is "Unconfirmed” for STSS32 and field is
backed by exposures payable in a single | left blank or equal to “No exemption" or “N/A"; or
instalment or having a maturity of less | - "At least one payment at the time of transfer" is "Confirmed” for STSS32 and feld is not
than one year, including without left blank; or
limitation monthly payments on - field has errors in format.
revolving credits
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer” for STSS32
Payment exemption is Confirmed
N76 sTss32 ™ {TEXT-5000)
g Field codes are highlighted in amber where:
- field is not left blank and "At least one payment at the time of transfer” is "Confirmed”
for ST532; or
- field has errors in format.
Contimed Box to complete should contain the indicator (Confirmed/L
- " Degree of dependence on {Confirmed/Unconf Field codes are highlighted in amber where:
STSs3: repayments confirmation irmed) field s left blank; or
Confirmation and detailed explanation ‘, .
field is equal to "Unconfirmed; or
of the degree of dependence of the A detailed explanation of the degree of
field has errors in format. Repayment of the holders shall
repayments of the holders of the dependence of the repayments of the
not have been structured to tem 3.4.1 of Annex 19 of Commission
securitisation position on the sale of holders of the securitisation position on | Article 20(13) Detailed Explanation
depend predominantly on the Delegated Regulation (EU) 2019/980
: ) assets securing the underlying the sale of assets securing the
No predominant dependence on the sale of assets. The portfolio is comprised of repayment loans where the obligor sale of assets.
f T exposures pursuant to Article 20(13) of underlying exposures.
Degree of dependence on | 2K mOthly payments of both inerest and principa s that, when the loan matures, the ull amount of the princpal Relaton (£0) 201772402 Box to complete should contain the detailed explanation
N78 sTSs33 b e @ | of the oan will ave been repaid. See section "Characteristics of the Receivables" - "The Receivables" which states:"The | (TEXT-32767}
GG = Receivables comprised in the Initial Receivables Portfolio are amortising loans with instalments of both principal and Field codes are highlighted in amber if the field i left blank or has errors in format.
interest.”
Coofimed Box to complete should contain the indicator (Confirmed/L
Compliance with risk
e {Confirmed/Unconf Field codes are highlighted in amber where:
N7 sTSs34 retention requirements
irmed) field s left blank; or
confirmation Confirmation and concise explanation “ .
field is equal to "Unconfirmed"; or
a5 to how the originator, sponsor or
field has errors in format.
original lender of 2 non-ABCP
tisati Iy with the risk
In accordance with Article 6(3)(c) of the Securitisation Regulation and specified in more detail in Article 7 of the RTS on securitisation comply with the ris
p ° " retention requirement as provided for
Risk Retention, BST (as Originator) will maintain, i its capacity as originator within the meaning of the Securiisation e & of Rogulation (£0)
Compliance with risk Regulation, on an ongoing basis for the life of the transaction, such net economic interest through retaining randomly orrgaon Box to complete should contain the concise explanation.
N80 sTSs34 retention requirements | selected exposures, equivalent to not less than 5% of the nominal value of the securitised exposures, where such non- | {TEXT-10000}
explanation securitised exposures would otherwise have been securitised in the securitisation, provided that the number of Field codes are highlighted in amber if the field i left blank or has errors in format.
potentially securitised exposures i not less than 100 at origination untilthe Final Legal Maturity Date (see (e.g.) section
of the Prospectus headed “Regulatory Disclosures" - "EU Risk Retention Requirements”).
LEI field should be reported in Box to complete where available. Where reported, this LEI
should exist at the GLEIF database
LEI of the entity (where available) that
retains the material net economic Only one LE|shoul be reported.
N81 STSS34 Retaining entity LEI '549300URIHOVSISECS32 {Leny
interest pursuant to Article 21(1)of | g coges are highlighted in amber where:
Regulation (EU) 2017/2402. e
~neither entity name nor entity LEI s reported
- field has errors in format.
Entity name should be reported in Box to complete where LEIis not available for STSS34-
Name of the entity (where LElis not | Retaining entity LEL.
Iable) that retains the material net
N82 sTSs34 ining entity name Banco Santader Totta, S.A {TEXT-100) avallable) that retains the material ne
economic interest pursuant to Article | Field codes are highlighted in amber where:
21(1) of Regulation (EU) 2017/2402. | - neither entity name nor entity LEI is reported
- field has errors in format.
N Gnly possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where vertical sice is used for retaining the risk and
N oth
Is vertical slice in accordance with otherwise A concise explanation as to how the
Ne3 4 Verticalsi VN Article 6(3)(a) of Regulation (EU] tor, I lender of
STSS3: fertical slice {Y/N} icle 6(3)(a) of Regulation (EU) Field codes are highiighted in amber where originator, sponsor or original lender of
2017/2402 used for retaining the risk? 2 non-ABCP securitisation comply with
- field s left blank; or
the risk retention requirement as
- all options are fillec-in with "N"; or
feld o oraons n format. provided for in Article 6 of Regulation
(EU) 2017/2402.
N Gnly possible values in Box to complete are "Y" or "N”
" ° An indication which entity retains the
Box to complete should contain "Y" where seller’s share is used for retaining the risk and
o material net economic interest and
Is seller’s share in accordance with which option s used for retaining the
N84 TS534 Seller's hs VN Article 6(3)(b) of Regulation (EU Kincluding:
STss3 ellers share WA icle 6(2)() of Regulation (EV) Field codes are highlighted in amber where: sk including
2017/2402 used for retaining the risk? (1) vertical slce in accordance with
- field s left blank'; or
N Article 6(3)(a) of Regulation (EU)
- all options are fllec-in with "N"; or 201772400
~field has errors n format {2) selle’ share n accordance with
v Gnly possible values in Box to complete are "Y" or "N” Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
o Compliance with risk retention | Article 6(3)(b) of Regulation (EU)
B0k to complete should contain "Y" where randomy-selected exposures kept on balance | " 7" " 201772000 Aticle 21(1) Concise Explanation of Commission Delegated Regulation (EU)
Is randomly-selected exposures kept on | sheet is used for retaining the risk and "N" otherwise. . : 2019/980
Randomly-selected (3) randomly-selected exposures kept
balance sheet, in accordance with
Ngs sTSs34 exposures kept on balance N} I on balance sheet, in accordance with
Artice 6(3) (c) (3) of Regulation (EU) | Field codes are highlighted in amber where:
sheet Article 6(3) (c) (3) of Regulation (EU)
2017/2402 used for retaining the risk? | - field is left blan; or 201772000
- all options are fillec-in with "N'; or ;
(4)first loss tranche in accordance with
- field has errors in format.
— — Article 6(3)(d) of Regulation (EU)
N Gnly possible values in Box to complete are "Y" or "N'
P 2017/2402;
Box to complete should contain "Y" where first loss tranche is used for retaining the risk
O (5) first loss exposure in each asset in
Is first loss tranche in accordance with . accordance with Article 6(3)(e) of
N86 sTSs34 First loss tranche N} Article 6(3)(d) of Regulation (EU) hted Regulation (EU) 2017/2402;
Field codes are highlighted in amber where:
2017/2402 used for retaining the risk? |y 12" 21 MEIE" (6) no comliance with risk retention
o i with "N or requirements set out in Artcle 6(3) of
P ; Regulation (EU) 2017/2402;
- field has errors in format.
T (7) other options used:
N Gnly possible values in Box to complete are 'Y" or "N
Box to complete should contain "Y" where first loss exposure in each asset is used for
Is first loss exposure in each assetin | retaining the risk and "N" otherwise.
. " Firstloss exposure i each o accordance with Article 6(3)(e) of -
STss3 asset indicator Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
retaining the risk? - field s left blank; or
- all options are fllec-in with "N'; or
- field has errors in format.
N Only possible values in Box to complete are 'Y" or "N”
Box to complete should contain "Y" where there is no compliance with risk retention
requirements and "N" otherwise.
Is there no compliance with risk
No compliance with risk retention requirements set out in '
Nes sTSs34 . . N Field codes are highlighted in amber where:
retention requirements Artile 6(3) of Regulation (EV)
Sorsgaion - field s left blank; or
! - field s filled-in with "Y'; or
- all options are fllec-in with "N'; or
- field has errors in format.
N Only possible values in Box to complete are 'Y" or "N"
Box to complete should contain "¥" where other options i used for retaining the risk and
"N otherwise.
N89 sTSs34 Other option indicat VN,
roption indicator 67D Field codes are highlighted in amber where:
- field s left blank; or
15 other options used for retaining the | - all options are fillec-in with "N'; or
tisk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/24022 If Yes
please provide the used option
Value should be reported in Box to complete when Other option indicator is reported with
Other options used "V for STSS34,
NSO STss34. AEBIE {TEXT-5000} or
comment
Field codes are highlighted in amber where it i not the case or field has errors in format.
Cootimed Box to complete should contain the indicator (Confirmed/L
Mitigation of Interest rates
e {Confirmed/Unconf Field codes are highiighted in amber where:
No1 sTSs35. and currency risks
irmed/N/A} field s left blank; or
confirmation “ .
field is equal to "Unconfirmed"; or
field has errors in format.
Confirmation and concise explanation
as to whether the interest rates and Aconcise explanation as to whether the
To provide a hedge against the potential interest rate exposure of the Issuer in relation to ts floating rate obligations. currency risks are appropriately interest rates and currency risks are
under the Notes (except for the Class R Notes and the Class X Notes), on or about the Closing Date, the Issuer entered mitigated and that measures are taken Mitigation of Interest rates (IR) | appropriately mitigated and that prtice 2102) Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
into the Swap Transaction with Banco Santander under a 1992 ISDA Master Agreement (Multicurrency — Cross Border) to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such ? Delegated Regulation (EU) 2019/980
(the “ISDA Master Agreement”), together with a Schedule thereto (the “ISDA Schedule”), the 1995 ISDA Credit Support such measures are available to risks and confirm that such measures
Mitigation of Interest rates | Annex thereto (the “Credit Support Annex") and a swap confirmation (which was entered into pursuant to a novation investors under Artcle 21(2) of Box to complete should contain the concise explanation. are available to investors.
No2 sTSs35. and currency risks agreement dated on or about the Closing Date between Banco Santander, Banco Santander Totta S.A. and the Issuer) | {TEXT-10000} Regulation (EV) 2017/2402.

explanation

(the “Swap Confirmation” and, together with the ISDA Master Agreement, the Schedule and the Credit Support Annex,
the “Swap Agreement”).

The Swap Agreement shall be in force until the earlier of the following dates: (i) the date on which the Notional Amount
is reduced to zero (other than in circumstances that would give rise to an Additional Termination Event (as defined in
the Swap Agreement) or Event of Default (as defined in the Swap Agreement) and (i the Final Legal Maturity Date.

Field codes are highlighted in amber if the field is left blank or has errors in format.




Exemption on derivatives
{No

Derivatives not derivatives/Exempt.
purchased/sold by SSPE ion on

Box to complete should contain the derivatives indicator (No derivatives/Exemption on
derivatives/Unconfirmed).

Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Unconfirmed"; or
- field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
of payments triggers confirmation; or
- field has errors in format.

Securitisations featuring non-
sequential priority of payments

exposures resulting i the priority of
payment reverting to sequential
payments in order of seniority.

Confirmation that such triggers include
atleast the deterioration in the credit

Article 21(5)

quality of the underlying exposures

Confirmation

No3 STSS36 Field codes are highlighted in amber where:
confirmation derivatives/Unconf field s left blank; or
irmed) Confirmation and concise declaration | - field is equal to "Unconfirmed"; or Aconcise declaration that the SSPE has
that the SSPE has not entered into - field has errors in format. not entered into derivative contracts
Derivatives by Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the except in the circumstances referred to | Artile 21(2) Concise Explanation
SSPE Delegated Regulation (EU) 2019/980
circumstances referred to in Articles in Articles 21(2) of Regulation (EU)
The Master Framework Agreement includes in Schedule 4 (Issuer Covenants) Part A (Corporate Covenants of the Issuer)
21(2) of Regulation (EU) 2017/2402. 2017/2402
Derivatives not in clause 8 a negative covenant under which the Issuer agrees not to enter into any derivative contract, save as Box to complete should contain the concise explanation.
N9 STS536 purchased/sold by SSPE | expressly permitted by article 21(2) of the Securitisation Regulation, permission which includes, for the avoidance of | {TEXT-10000}
explanation doubt, the Swap Agreement and other hedging agreements entered into in connection with other present or future Field codes are highlighted in amber if the field i left blank or has errors in format.
securitisations of the Issuer.
Contimed Box to complete should contain the indicator (Confirmed/L
"N/A" should be reported only where no derivatives are used.
Field codes are highlighted in amber where:
Common standards field s left blank; or
(Confirmed/Unconf ;
NoS sTSs37 underwriting derivatives (Eenilh - field is equal to "N/A" and not by SSPE
irmed/N/A} " ..
confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation | field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
" o Aconcise explanation on whether any
on whether any hedging instruments | confirmation is equal to "No derivatives'; or
) ) hedging instruments used are
used are underwritten and - field is equal to "Unconfirmed; or Derivatives using common Items 3.4.2 and 3.8 of Annex 19 of Commission
underwritten and documented Aticle 21(2) Concise Explanation
documented according to commonly | - field has errors in format. standards Delegated Regulation (EU) 2019/980
according to commonly accepted
accepted standards pursuant to Article i
21(2) of Regulation (EU) 2017/2402.
The Master Framework Agreement includes in Schedule 4 (Issuer Covenants) Part A (Corporate Covenants of the Issuer) Box to complete should contain the concise explanation where STSS37-Common standards
Common standards in clause 8 a negative covenant under which the Issuer agrees not to enter into any derivative contract, save as underwriting derivatives confirmation is not "N/A".
expressly permitted by article 21(2) of the Securitisation Regulation, permission which includes, for the avoidance of
N96 STSS37 underwriting derivatives {TEXT-10000}
o doubt, other hedging agreements entered into in connection with other present or future securitisations of the Issuer. Field should be left blank where STSS37-Common standards underwriting derivatives
B Additionally, please see the definitions of "Swap Agreement" and "Swap Transaction" under the section "Terms and confirmation is equal to N/A
Conditions of the Notes" of the Prospectus.
Field codes are highlighted in amber where it is not the case or field has errors in format
Cootimed Box to complete should contain the indicator (Confirmed/L
Referenced interest (Confirmed/Unconf Field codes are highlighted in amber where:
N97 sTss38 { i Confirmation and concise explanation Bl
payments confirmation irmed/N/A} field s left blank; or .
on whether and how any referenced v . Aconcise explanation on whether and
field is equal to "Unconfirmed”; or :
interest payments under the o e e oo how any referenced interest payments
securitisation assets and liabilties are - Referenced interest payments | under the securiisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
calculated by reference to generally based on generally used interest | liabilties are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
used market interest rates or generally rates generally used market interest rates or 2019/980
used sectoralrates reflective ofthe || i the concise explanation generally used sectoral rates reflective
os " Referenced interest The interest rate of the Receivables comprised in the i bles Portfolio may be avariable rateofnterest | o0 cost of funds pursuant to Article 21(3) ? P of the cost of funds.
STesa ts explanati dexed to EURIBOR or a fixed rate of interest. f Regulation (EU) 2017/2402.
(EFICTISCEREELTD indexed to orafixed rate of interest of Regulation (EV) 2017/ Field codes are highlighted in amber if the field is left blank or has errors in format.
Conlies Box to complete should contain the indicator (Confirmed/t
Acceleration notice.
/ {Confirmed/Unconf Field codes are highlighted in amber where:
No9 sTSs39 enforcement requirement
irmed) ~field is left blank; or
confirmation . .
field is equal to "Unconfirmed"; or
~field has errors in format.
Prior to the delivery of an Enforcement Notice, the Issuer is required to apply the Available Interest Distribution Amount Confirmation and declaration in general
No trapping of cash following | A declaration in general terms that each
in accordance with the Interest Priority of Payments and the Available Principal Distribution Amount in terms that each of the requirements of Item 3.4.5 of Annex 19 of Commission
) ! i : enforcement or an acceleration | of the requirements of Article 21(4) of | Article 21(4) Concise Explanation
accordance with the Pre-Enforcement Principal Priority of Payments. Following the delivery of an Enforcement Notice, Article 21(4) of Regulation (EU) e Aesuianon (E0) 2017/2402 e met Delegated Regulation (EU) 2019/980
the Issuer will apply the Post-Enforcement Available Distribution Amount in accordance with the Post-Enforcement 2017/2402 are met. €
Acceleration notice / Priority of Payments (or, n the case of the Class X Notes, the Class X Distribution Amount and in the case of the Class R Box to complete should contain the declaration in general terms.
N100 sTSs39 enforcement requirement | Notes, Class R Notes become immediately due and payable and the Excess Replacement Servicer Fee Amount will be | {TEXT-10000}
explanation applied by the Transaction Manager (as agent of the Common Representative) or the Common Representative towards Field codes are highlighted in amber if the field i left blank or has errors in format.
repayment of the Principal Amount Outstanding of the Class R Notes. If such amounts are insufficient to redeem the
Class R Notes in full, the Principal Amount Outstanding of the Class R Notes then unpaid shall be cancelled and no
further amounts shall be due in respect of the Class R Notes) (see conditions 3.4 and 11.4 under the section headed
"Terms and Conditions of the Notes").
itz Box to complete should contain the indicator (Confirmed/L
Niot srssa0 No trapping o cash (Confirmed/Uncont] Field codes are highlighted in amber where:
s confirmation imed} field s left blank; or
Confirmation and optional comment | - field is equal to "Unconfirmed"; or
that no cash would be trapped field has errors in format.
Confirmation that no cash would be
following the delivery of (a)No amount of cash shall be Item 3.4.5 of Annex 19 of Commission
trapped following the delivery of Article 21(4)(a) Confirmation
or an acceleration notice pursuant to trapped Delegated Regulation (EU) 2019/980
enforcement or an acceleration notice.
Article 21(4)(a) of Regulation (EU)
2017/2402. Box to complete may contain additional explanation.
1oz srsa0 No trapping of cash No cash wil be retained with the Issuer, see Section “Transaction Overview”,Item “Post-Enforcement Priority of (rExT-5000) ’ to complete may contain addiional explanat
comment Payments” of the Prospectus
2 B Field codes are highlighted in amber where the field has errors in format.
i) Box to complete should contain the indicator (Confirmed/L
Sequential amortisation (Confirmed/Unconf Field codes are highlighted in amber where:
N103 sTssa1 i i / Confirmation and optional comment e
confirmation irmed) field s left blank; or
that principal receipts from the . .
field is equal to "Unconfirmed; or Confirmation that principal receipts
underlying exposures are passed to the )
field has errors in format. from the underlying exposures are
investors via sequential of
(b) principal receipts shall be | passed to the investors via sequential Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as Article 21(4)(b) Confirmation
passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
determined by the seniority of the
positions, as determined by the seniority
securitisation position pursuant to
Sequential amortsation | T Principal receipts from the undirlying exposures wil be used for the fully sequential amortisation o the oo 21(05) of Regiaton (£0) Box to complete may contain additional explanation. of the securitisation position
N104 sTssa1 s securitisation positions as determined by the seniority of the securitisation position, see Section “Transaction {TEXT-5000} 201712402 ®
Overview", Item “Post-Enforcement Priority of Payments” of the Prospectus Field codes are highlighted in amber where the field has errors in format.
@il Box to complete should contain the indicator (Confirmed/L
Nios " Reversed repayment on {Confirmed/Uncont] Field codes are highlighted in amber where:
STss seniority confirmation irmed) field s left blank; or
Confirmation and optional comment | - field s equal to "Unconfirmed"; or
that th tof th ~field h format.
3t the repayment of the teld has errors in forma (c) repayment shall not be Confirmation that the repayment of the
position is not to be tem 3.4.5 of Annex 19 of Commission
reversed with regard to their | securitisation position is not to be Article 21(4)(c) Confirmation
reversed with regard to their seniority Delegated Regulation (EU) 2019/980
seniority reversed with regard to their seniority.
pursuant to Article 21(4)(c) of
Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
106 stssaz Reversed repayment on | Interest and prinepal payments ar first made fr the Class A Notes an then inteest and principal payments are made | o ooy
i [ quent Notes, h . t d with regard to thei it
Y or BEIETS ECUSISRE Wbl se 8 ot el Sen ety Field codes are highlighted in amber where the field has errors in format.
Contimed Box to complete should contain the indicator (Confirmed/L
Nio7 N No automatic liquidation {Confirmed/Unconf Field codes are highlighted in amber where:
STss confirmation irmed) field s left blank; or
Confirmation and optional comment | - field s equal to "Unconfirmed"; or
that not any provisions require field has errors in format. (d) no provisions shall require
Confirmation that not any provisions
automatic liquidation of the underlying automatic liquidation of the Item 3.4.5 of Annex 19 of Commission
require automatic liquidation of the | Article 21(4)(d) Confirmation
exposures at market value pursuant to underlying exposures at market Delegated Regulation (EU) 2019/980
underlying exposures at market value.
Article 21(4)(d) of Regulation (EU) value
2017/2402 Box to complets tain additional explanation.
108 stssas No automatic liquidation or sale of risk positions or assets is provided for, see Section “Transaction Overview”, Item (ETE & 0x to complete may contain additional explanation.
t “Post-£: t Priority of Payments” of the Prospect
commen SR B R SRR Field codes are highlighted in amber where the field has errors in format.
Confirmed
Box to complete should contain the indicator (Confirmed/L
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures resulting
Non-sequential priority of in the priority of payment reverting to sequential payments in order of seniority pursuant
N109 sTSs44 T e e o anite z;é) o u\anunvteu) §017/2q402 o "
P2y e irmed/N/A} Confirmation and optional comment . -
confirmation that transaction featuring non-
& Field codes are highlighted in amber where:
sequential priority of payments include
~field s left blank; or
triggers relating to the performance of . .
field is equal to "Unconfirmed”; or
the underlying exposures resulting in
field has errors in format.
the priority of payment reverting to
sequential payments in order of
seniority pursuant to Artile 21(5) of
Regulation (EU) 2017/2402. Box to complete may contain the ol where quential
Pre-enforcement, the transaction pays non-sequentially (see Schedule 1 para. 14 of the Transaction Management ® (EV) 2017/ P! ¥ ation v
priority of payments triggers confirmation is not "N/A
Nonsequential priorty of | AE7€EMent),but alo includes triggers relating to the deterioration of the quality of the underlying exposure below
N110 sTssaa auentalpriomty O oredetermined thresholds, which results in the priority of payments reverting to sequential payments in order of {TEXT-5000}
payments triggers comment . N " Field should be left blank where STSS44-Non-sequential priority of payments triggers
seniority (see definition of “Revolving Period Termination Event”, namely paragraph (a), and definition of “Subordination Confrmation +edtal o N/A
Event”, namely paragraph (b), contained in the Master Framework Agreement and the Prospectus) .
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed
Box to complete should contain the indicator (Confirmed/L
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures resulting Confirmation that transaction featuring
in the priority of payment reverting to sequential payments in order of seniority pursuant non-sequential priority of payments
to Article 21(5) of Regulation (EU) 2017/2402
it stssaa Credit quality deterioration {Confirmed/Unconf| (5)of Regulation (EV) 2017/ include triggers relating to the
trigger confirmation irmed/N/A} performance of the underiying

Item 3.4.5 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980




Credit quality deterioration

Please see the Prospectus - "“Subordination Event” means, in respect of any Calculation Date prior to the Final Legal
Maturity Date or the early redemption of the Notes, the occurrence of any of the following events:

(aJan Insolvency Event occurs in respect of the Originator; or

(b)the Cumulative Default Ratio, at the immediately preceding Calculation Date, is equal to or higher than:

(i) up to (and including) the First Interest Payment Date: 1.5%;

(i) from (and excluding) the First Interest Payment Date to (and including) the second Interest Payment Date: 2.0%;
(i) from (and excluding) the second Interest Payment Date to (and including) the third Interest Payment Date: 2.5%;
(iv) from (and excluding) the third Interest Payment Date to (and including) the fourth Interest Payment Date: 3.0%;
(v) from (and excluding) the fourth Interest Payment Date to (and including) the fifth Interest Payment Date: 4.0%;
(vi) from (and excluding) the fifth Interest Payment Date to (and including) the sixth Interest Payment Date: 5.5%;
{vil) from (and excluding) the sixth Interest Payment Date to (and including) the seventh Interest Payment Date: 7.0%;

Confirmation and optional comment
that such triggers include at least the

underlying exposures below a

Article 21(5) of Regulation (EU)
2017/2402

deterioration in the credit quality of the

predetermined threshold pursuant to

below a predetermined threshold.

Box to complete may contain the concise explanation.
N2 sTssad trigger comment {vii)from (and excluding) the seventh Iterest Payment Date to (and including) the eighth Interest Payment Date: 8.5%; | (=X 200}
(i) from (and excluding) the eighth Interest Payment Date onwards: 10.5%; or Field codes are highlighted in amber where the field has errors in format.
(c) the Principal Deficiency Ledger has  debit balance in an amount equal to or higher than 5.0% (for the avoidance of
doubt, after the application of the Pre-Enforcement Interest Priority of Payments); or
(d) the Originator defaults in the performance or observance of any of ts obligations under any of the Transaction
Documents to which it is a party (unless such default is remedied within 5 Business Days); or
(e) a Servicer Event occurs; or
() the Agaregate Principal Outstanding Balance, as at the immediately preceding Calculation Date, isless than 10% of
the Aggregate Principal Outstanding Balance of the Intial Receivable the Inital Portfolio Date; or
(g) a Swap Counterparty Downgrade Event occurs and none of the remedies provided for in the Swap Agreement are put
in place within the term required thereunder;"
Cootimed Box to complete should contain the indicator (Confirmed/L
iz srsssa Servicer expertise {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed) field s left blank; or
field is equal to "Unconfirmed”; or
Confirmation and detalled explanation | 014 h3s errorsn format.
on how the requirements of Article Adetailed explanation on how the
The Servicer is of the opinion that it has the required expertise in servicing loans which are of a similar nature as those 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
included in the Receivables Portfolio within the meaning of article 21(8) of the EU Securitisation Regulation, as t has a explanation, include references to any servicer and policies and As part of the explanation, include prtice 2168 Detaied Explanation Item 3.4.6 of Annex 19 of Commission
credit institution licence under the CRR and more than five years' experence in servicing loans similar to those included policies and procedures intended to adequate procedures and risk | references to any policies and Delegated Regulation (EU) 2019/980
in the Recelvables Portfolio. The Servicer i of the opinion that it has well documented and adequate policies, ensure compliance with these management controls n place | procedures intended to ensure
Servicer expertise procedures and risk management controls relating to the servicing of Receivables since the Servicer is subject to capital requirements pursuant to Article 21(8) | Box to complete should contain the detailled explanation. compliance with these requirements.
N114 sTSs54 e and prudential regulations pursuant to the CRR. Also see Section "Overview of Certain Transaction Documents", (TEXT-32767) (b) of Regulation (EU) 2017/2402
Subsection " A ", Paragraph " and Warranties" ("The Servicer will make certain Field codes are highlighted in amber if the field i left blank or has errors in format.
representations and warranties in the Receivables Servicing Agreement, including [that] the Servicer has significantly
more than 5 years of experience in servicing of loans similar to those included in the Receivables Portfolio") o the
Prospectus and Schedule 1 "“Servicer Representations and Warranties", Part 1"Part 1 Corporate Representations and
Warranties of the Servicer", Paragraph 12 "Others" of the Receivables Servicing Agreement
Confemed Box to complete should contain the indicator (Confirmed/L
"N/A" should be reported in Box to complete only where the securitisation is not a
Nis stssas Early termination {Confirmed/Unconf revolving securitisation
confirmation rmed/N/A} Field codes are highlighted in amber where:
~field is left blank; or
Confirmation and concise explanation, “ .
Shere ompleati o vesatuns field is equal to "Unconfirmed; or
N ~field has errors i format. Revolving securitisation with early | A concise explanation, where applicable,
events for on how the provisions in Art 21(6)(a) of tems 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving termination of revolving period | Regulation (EU) 2017/2402 are reflected | A"€1® 21(6) Concise Explanation Delegated Regulation (EU) 2019/980
The Revolving Period will commence on (and excluding) the Closing Date and ending on the earler of (i) (and including) period based on prescribed triggers
based on prescribed triggers | in the transaction documentation.
25 February 2025; and (i) (but excluding) the date on which a Revolving Period Termination Event occurs. If a Revolving pursuant to Article 21(6) of Regulation
Period Termination Event occurs and is remedied thereater, the Revolving Period shall not recommence as a (£U) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
. consequence of such remedy. "“Revolving Period Termination Event” means, on confirmation is not "N/A"
N116 sTSsas. any date during the Revolving Period, one or more of the following events occurring: {TEXT-10000}
Seienaton (0) a Subordination Event; () Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
(g) on an Interest Payment Date, the amount standing to the credit of the Purchase Shortfall Ledger is higher than 30%
of the aggregate Principal Amount Outstanding of the Class A Notes, the Class B Notes, the Class C Notes, the Class D Field codes are highlighted in amber where it is not the case or field has errors in format.
Notes and the Class E Notes;"
itz Box to complete should contain the indicator (Confirmed/t
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N117 sTSs46 tc";::rqc‘z“;"’y::::"'am" i‘f;::;z/e;m"m"' Field codes are highlighted in amber where:
field i left blank
- "Unconfirmed” is reported; or
~"N/A"is not reported and STSS45-Early termination confirmation is "N/A"; or
~"N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or
- field has errors in format.
The Revolving Period will commence on (and excluding) the Closing Date and ending on the earler of (i) (and including)
25 February 2025; and (i) (but excluding) the date on which a Revolving Period Termination Event occurs. If a Revolving
Period Termination Event occurs and is remedied thereafter, the Revolving Period shall not recommence as a Confirmation and concise explanation ) )
" . : . Aconcise explanation where applicable,
consequence of such remedy. "“Revolving Period Termination Event” means, where applicable, on deterioration in (a) deterioration in the credit "
on any date during the Revolving Period, one or more of the following events occurring: the credit quality of the underlying quality of the underlying onhow the provisions in Art 21(6)(a) of |\ 10 51 (6)(a) Concise Explanation ftems 2.3 and 2.4 of Annex 19 of Commission
g Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
(a) a Subordination Event; * exposures pursuant to Article 21(6) (a) exposures *
(g) on an Interest Payment Date, the amount standing to the credit of the Purchase Shortfall Ledger is higher than 30% of Regulation (EU) 2017/2402 in the transaction documentation.
ofthe agaregate Principal Amount Outstanding ofthe Closs A Notes, the Clss 8 Notes, th Closs C Notes, th Closs D Sox 0 complete shotid contain the concse explanation where STS546-Credit qualty
Notes and the Class E Notes “Subordination Event” means, in Gereroration s confimmation 5 et N/
Creit qualty deterioration | 257t any Calulaton Dote prior o the ina Legol Maturiy Dt or the early redemption of the Notes the
N118 sTSsa6 occurrence of any of the following events: () (b) the Cumulative Default Ratio, at | (TEXT-10000} ) ) )
trigger explanation irrence ; ) Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
the immediately preceding Calculation Date, is equal to or higher than:
(iJup to (and including) the First Interest Payment Date: 1.5%; equalto N/A
(i)from (and excluin) th First ntrest Payment Date to (and inclding) the second Inerest Payment Date: 20%; ild cods are highighted in amber where it s ot the case or fed haserfors nformt.
(ii)from and excluding) the second Interest Payment Date to (and including) the third Interest Payment Date: 2.5%;
(ivfrom (and excluing) the third Interest Payment Date to (and including) the fourth Interest Payment Date: 3.0%;
(v)from (and excluding) the fourth Interest Payment Date to (and including) the fifth Interest Payment Date: 4.0%
(vifrom (and excluing) the fifth Interest Payment Date to (and including) the sixth Interest Payment Date: 5.5%;
(vi)from (and excluding) the sixth Interest Payment Date to (and including) the seventh Interest Payment Date: 7.0%;
(vi)from (and excluding) the seventh Interest Payment Date to (and including) the eighth Interest Payment Date: 8.5%;
(i)from (and excluing) the eighth Interest Payment Date onwards: 10.5%; or"
@sill i Box to complete should contain the indicator (Confirmed/L
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N119 sTssa7 Insolvency related event {Confirmed/unconf Field codes are highlighted in amber where:
confirmation irmed/N/A}
- field s left blank
- "Unconfirmed" is reported; or
~"N/A"is not reported and STS545-Early termination confirmation is "N/A"; or
~"N/A"is reported and STSS45-Early termination confirmation is not"N/A'; or
Confirmation and concise explanation,
- field has errors in format. Aconcise explanation, where applicable,
where applicable, on occurrence of an
(b) occurrence of an insolvency- | on how the provisions or triggers in Art
The Revolving Period will commence on (and excluding) the Closing Date and ending on the earlier of (i) (and including) insolvency-related event of the related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 | Article 21(6)(b) Concise Explanation ftems 2.3 and 2.4 of Annex 19 of Commission
originator or servicer pursuant to Delegated Regulation (EU) 2019/980
25 February 2025; and (i) (but excluding) the date on which a Revolving Period Termination Event occurs. If a Revolving el 21(6) () of Regolation (E0) servicer are reflected in the transaction
Period Termination Event occurs and is remedied thereater, the Revolving Period shall not recommence as a 20172000 documentation,
consequence of such remedy. *“Revolving Period Termination Event” means, on
Box to complete should contain the o where STS54 d
any date during the Revolving Period, one or more of the following events occurring. o
event confirmation is not "N/A".
iz srssar syt (a) a Subordination Event; xr10000)
G (g) on an Interest Payment Date, the amount standing to the credit of the Purchase Shortfall Ledger is higher than 30% ;‘7)\" should be left blank where STSS47-Insolvency-related event confirnation s equal to
of the aggregate Principal Amount Outstanding of the Class A Notes, the Class B Notes, the Class C Notes, the Class D "
Notes and the Class E Notes.” “Subordination Event” means,
in respect of any Calculation Date prior to the Final Legal Maturity Date or the early redemption of the Notes, the Field codes are highlighted In amber where It not the case or feld has errors in format.
occurrence of any of the following events: (a) an Insolvency Event occurs in respect
of the Originator; or"
Cootimed Box to complete should contain the indicator (Confirmed/L
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N121 sTSsas ::;:i‘:;z‘:::‘:];:’“”°‘d I‘f’::g;:;;/ i Field codes are highiighted in amber where
~field s left blank Aconcise explanation, where applicable,
Confirmation and concise explanation, | - "Unconfirmed" is reported; or on how the provisions or triggers in Art
where applicable, on value of the ~"N/A"is not reported and STSS45-Early termination confirmation is "N/A"; or (c) value of the underlying 21(6)(c) of Regulation (EU) 2017/2402
underlying exposures held by the SSPE | - "N/A" i reported and STSSd5-Early termination confirmation is not"N/A"; or exposures held by the SSPE falls | are reflected in the transaction Artice 210600 Concse Explanation Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined threshold | - field has errors in format. below a pre-d d using Delegated Regulation (EU) 2019/980
pursuant to Article 21(6) (c) of threshold to the relevant sections of the
Regulation (EU) 2017/2402 underlying documentation where the
Please see item (1) of the definition of "Subordination Event" under the section "Terms and Conditions of the Notes" of ‘B:r:‘;:m::j;e;""",:‘r‘r:;:::al‘::zfN e ol where d d information can be found
ore-determined threshold | 1€ Prospectus asfollows: *“Subordination Event” means,in respect of any Colculation Date prior to th Final Legal
N122 sTss4s Maturity Date or the early redemption of the Notes, the occurrence of any of the following events: ... (f)the Aggregate | {TEXT-10000}
value explanation Field should be left blank where d d threshold value is
Principal Outstanding Balance, as at the immediately preceding Calculation Date, s less than 10% of the Agaregate el toN/A
Principal Outstanding Balance of the Initial Receivables as at the Initial Portfolio Determination Date;"
Field codes are highlighted in amber where it is not the case or field has errors in format.
Cne Box to complete should contain the indicator (Confirmed/L
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
New underlying exposures
N123 sTSsa9 failure generation (i ] Field codes are highlighted in amber where:
: irmed/N/A)
confirmation

- field is left blank

- "Unconfirmed" is reported; or

- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS4S-Early termination confirmation is not"N/A"; or
- field has errors in format,




New underlying exposures

The Revolving Period will commence on (and excluding) the Closing Date and ending on the earlier of (i) (and including)
25 February 2025; and (ii (but excluding) the date on which a Revolving Period Termination Event occurs. If a Revolving
Period Termination Event occurs and is remedied thereafter, the Revolving Period shall not recommence as a

consequence of such remedy. "“Revolving Period Termination Event” means,
on any date during the Revolving Period, one or more of the following events occurring:

(a) a Subordination Event; ()
(g) on an Interest Payment Date, the amount standing to the credit of the Purchase Shortfall Ledger is higher than 30%
of the aggregate Principal Amount Outstanding of the Class A Notes, the Class B Notes, the Class C Notes, the Class D
Notes and the Class E Notes". “Subordination Event” means, in
respect of any Calculation Date prior to the Final Legal Maturity Date o the early redemption of the Notes, the

Confirmation and concise explanation,
where applicable, on a failure to
generate sufficient new underlying
exposures meeting pre-determined
credit quality (trigger for termination of
the revolving period) under Article
21(6) (d) of Regulation (EU) 2017/2402

Box to complete should contain the concise explanation where STSS49-New underlying
exposures failure generation confirmation is not "N/A".

(d) a failure to generate sufficient
new underlying exposures
meeting pre-determined credit
quality (trigger for termination of
the revolving period)

A concise explanation, where applicable,
on how the provisions in Art 21(6)(d) of

Regulation (EU) 2017/2402 are reflected
in the transaction documentation.

Article 21(6)(d)

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N124 sTSsa9 fail t the foll ts: .. b) the Cumulative Default Ratio, at the | {TEXT-10000
i occutrence of any of the following events: (I C R ECED | l Field should be left blank where STSS49-New underlying exposures failure generation
explanation immediately preceding Calculation Date, s equal to or higher than: Comfimation i eaal 1o N/A
(i) up to (and including) the First Interest Payment Date: 1.5%; o
(i) from (ond excluing) the First Interest Payment Date to (and including) the second Interest Payment Date: 2.0%;
Field codes are highlighted in amber where it i not th field h format.
(i) from (and excluding) the second Interest Payment Date to (and including) the third Interest Payment Date: 2.5%; teld codes are highlighted in amber where Itis not the case or field has errors in format
(i) from (and excluding) the third Interest Payment Date to (and including) the fourth Interest Payment Date: 3.0%;
(u)from (and excluding) the fourth Interest Payment Date to (and including) the fifth Interest Payment Date: 4.0%;
(vi) from (and excluding) the fifth Iterest Payment Date to (and including) the sixth Interest Payment Date: 5.5%;
(vi) from (and excluding) the sixth Interest Payment Date to (and including) the seventh Interest Payment Date: 7.0%;
vi)from (and excluding) the seventh Interest Payment Date to (and including) the eighth Interest Payment Date: 8.5%;
(i) from (and excluding) the eighth Interest Payment Date onwards: 10.5%; or"
Cootimed Box to complete should contain the indicator (Confirmed/L
Participant duties {Confirmed/Unconf| Field codes are highlighted in amber where:
N125 STSS50
confirmation irmed) Confirmation and optional comment | - field is left blank; or
that the transaction documentation field is equal to "Unconfirmed”; or
specifies al of the requirements under | - field has errors in format. g Confirmation that the transaction
Article 21(7) (a) of Regulation (EV) garding documentation specifies all of the Item 3.2 of Annex 19 of Commission Delegated
contractual obligations of the " Article 21(7)(a) Confirmation
) ' 2017/2402 on the contractual requirements under Article 21(7) (a) of Regulation (EU) 2019/980
See section of the Prospectus headed, "Overview of Certain Transaction Documents": Receivables Servicing Agreement ' ’ servicer and trustee
! ° obligations, duties and responsibilties Regulation (EU) 2017/2402
for the contractual obligations, duties and responsibilities of the Servicer; Common Representative Appointment
r of the servicer and the trustee, if any, | Box to complete may contain additional explanation.
) Agreement: for the contractual obligations, duties and responsibilites of the Common Representative; Transaction
N126 STSS50 Participant duties comment " " o {TEXT-5000) and other ancillary service providers.
Management Agreement: for the contractual obligations, duties and responsibilities of the Transaction Manager;
! g Field codes are highlighted in amber where the field has errors in format.
Accounts Agreement: for the contractual obligations, duties and responsibiltes of the Accounts Bank; Paying Agency
Agreement: for the contractual obligations, duties and responsibiltes of the Paying Agent
Cootimed Box to complete should contain the indicator (Confirmed/L
Confirmation and optional comment
Servicing Continuity c that the ion | Field codes are highlighted in amber where:
N127 STSS51 .
confirmation irmed) expressly satisfies the requirements of | - field s left blank; or
Article 21(7) (b) of Regulation (EU) field is equal to "Unconfirmed”; or
2017/2402 on the processes and field has errors in format Confirmation that the securitisation
ibilties necessary to ensure documentation expressly satisfies the Item 3.2 of Annex 19 of Commission Delegated
bls Continuity P Article 21(7)(b] Confirmat
that a default by or an insolvency of the (blservicing Continuity Provisions | - e ments of Artice 21(7) (b) of icle 21(7)(6) onfirmation Regulation (EU) 2019/980
servicer does not resultin a Regulation (EU) 2017/2402.
termination of servicing, such Box to complets tain additional explanation.
izg 51 Servicing Continuity See secton o the Prospectus headed, “Overview of Cetain Transaction Documents - Receivables Servicng Agreement~ | o) ;:;':::(L:;‘:f;x;"fm’c“:e::;es the 0% to complete may contain additional explanation.
st comment Servicer Termination and Servicer Resignation’" '
replacement of the servicer insuch | Field codes are highlighted in amber where the field has errors in format.
case.
Cootimed! Box to complete should contain the indicator (Confirmed/t
N/A should be reported in Box to complete when the transaction does not have
Derivative Counterparty {Confirmed/Unconf derivatives.
N129 sTsss2 ottt confreson e Confirmation and optional comment
v that the transaction documentation | Field codes are highlighted in amber where:
satisfes all of the information referred | - field is left blank; o Confirmation that the transaction
toin Artcle 21(7) (c) of Regulation (EU) | - field is equal to "Unconfirmed’; or
2017/2402 on provisions that ensure | - field has errors in format. Counterpart satisfes all of the Article 21(7)(c) Confirmation tem 3.8 o Annex 19 of Commission Delegated
P Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
the replacement of derivative
(c) of Regulation (EU) 2017/2402
counterparties in the case of their
defaul, insolvency, and other specified
ts, wh licable.
iz srsss2 Derivative Counterparty | See Schedule 4 Issuer Covenants", Part 8 "Transaction Document Covenants of the ssuer", paragraph 10 Replacement | o oo events, where applicable Box to complete may contain additional explanation.
Continuity comment of Swap Counterparty” of the Master Framework Agreement.
Field codes are highlighted in amber where the field has errors in format.
N/A
Box to complete should contain the indicator (Confirmed/L
“N/A" should only be reported where not applicable.
Liquidity Provider Continuity (Confirmed/Unconf
N131 sTsss3 ) i/ i / Confirmation and optional comment B
confirmation irmed/N/A} Field codes are highlighted in amber where:
that the transaction documentation
field s left blank; or
satisfies all of the information under " .
field is equal to "Unconfirmed”; or
Article 21(7 (c) of Regulation (EU)
field has errors in format.
2017/2402 on provisions that ensure
the replacement of liquidity providers
in the case of their default, insolvency,
and other specified events, where
Liquidity Provider Continuit applicable. Box to complete may contain additional explanation.
N132 sTSss3 auidity v {TEXT-5000} o pletemay i
comment
Field codes are highlighted in amber where the field has errors in format. Confirmation that the transaction
(c)Account Bank Continuity documentation satisfies all of the Item 3.8 of Annex 19 of Commission Delegated
Article 21(7) Confirmat
Provisions information under Article 21(7 (c) of icle 21(7)(c) onfirmation Regulation (EU) 2019/980
Regulation (EU) 2017/2402
Confirmed Box to complete should contain the indicator (Confirmed/L egulation (EV) 2017/
Account Bank Continuit (Confirmed/Unconf Field codes are highlighted in amber where:
N133 sTsss3 i/ f / Confirmation and optional comment e
confirmation irmed) field s left blank; or
that the transaction documentation " .
field is equal to "Unconfirmed; or
satisfes allof the information under
field has errors in format.
Article 21(7 (c) of Regulation (EU)
2017/2402 on provisions that ensure
the replacement of the account bank n
the case of theirdefault,insolvency, | g . 1, compiete may contain additional explanation
N1z stsssa Account Bank Continuity | See section of the Prospectus headed “Overview of Certain Transaction Documents - Accounts Agreement” ~subsection | o ooy and other specified events, where pletemay s
“Te g f the A K licabl
comment G T e o T AT applicable Field codes are highlighted in amber where the field has errors in format.
@sill i Box to complete should contain the indicator (Confirmed/L
Niss " Debt situation ; (Confirmed/Unconf| Field codes are highlighted in amber where:
ST documentation confirmation irmed) field s left blank; or
Confirmation and optional comment ‘, .
field is equal to "Unconfirmed; or Confirmation that the underlying
that the underlying documentation sets
field has errors in format documentation sets out n clear and
outin clear and consistent terms, Clear and consistent definitions
consistent terms, definitions, remedies tem 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of Article 21(9) Confirmation
and actions relating to the debt Delegated Regulation (EU) 2019/980
relating to the debt situations set out in problem loans
situations set out in Article 21(9) of
Article 21(9) of Regulation (EU)
) ) ) ) Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
16 srosss Debt situation Confirmed, please see section "Originator’s Standard Business Practices, Servicing and Credit Assessment" of the (BT 2017/2402.
d tati t  [Prospect
locumentation comment LB Field codes are highlighted in amber where the field has errors in format.
Cootimed Box to complete should contain the indicator (Confirmed/L
Confirmation that the securitisation
Priorities of payment and documentation sets out the priorities of
o {Confirmed/Uncont| Field codes are highlighted in amber where: o it the priorit
N137 STSSS6. triggered events payment and trigger events pursuant to
irmed) field s left blank; or
confirmation “ . Articles 21(9) of Regulation (EU)
field is equal to "Unconfirmed”; or
Confirmation and optional comment 2017/2402.
: " field has errors in format.
that the securitisation documentation .
: Priorites of payment and triggers Item 3.4.7 of Annex 19 of Commission
sets out the priorities of payment and Article 21(9) Confirmation
° " events Delegated Regulation (EU) 2019/980
trigger events pursuant to Artcles 21(9)
Confirmation that the securitisation
of Regulation (EU) 2017/2402. " ‘
- ) ) Box to complete may contain additional explanation. documentation sets out the priorities of
Priorities of paymentand | The Pre- Priority of Payments and the Payments Priority are set forth in Schedule 1 of
nass STSS%6 triggered events comment | the Transaction Management Agreement {TEXT-5000} payment and trgger events pursuant to
e E & Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
2017/2402.
Cootimed Box to complete should contain the indicator (Confirmed/L
Confirmation that the provisions under
N1z srssy Timely resolution of conflicts {Confirmed/Unconf| Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation irmed) ~field s left blank; or 2017/2402 relating to the timely
. field is equal to "Unconfirmed”; or resolutions of conflicts are et
Confirmation and optional comment |~ (¢ #9212 Teon
that the provisions under Article 21(10) - Timely resolution of confiicts Items 3.4.7 and 3.4.8 of Annex 19 of
of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
to the timely resolutions of conflcts are responsibilties of trustee 2019/980
Please see Condition 13 (Meetings of Noteholders) of the Notes. In case a conflict ofinterest between the interests of met Sox o complete may contain additional xplanation Confirmation that the provisions under
g0 - Timely resolution of conflcs | the hoders of different Clsses arise, the Common Representative shall oy have regard o th interestsof the holders| plete may P " Article 21(10) of Regulation (EU)
ST comment of the higher rank Class, see Subsection 19.2.5. “Common Representative’s powers and duties”, Item (¢) of the Common R 2017/2402 relating to the timely
' Field codes are highlighted in amber where the field has errors in format. :
Representative Appointment Agreement resolutions of conflicts are met.
Confirmed Box to complete should contain the indicator (Confirmed/t
Should potentialinvestor ask for historical data, then the originator should confirm that
Historical Default and Loss R the information will be available on demand
N1a1 sTSss8 Performance Data ]
confirmation Field codes are highlighted in amber where:
Confirmation and optional comment
e e comn field is left blank; or
at the data required to be made field is equal to "Unconfirmed”; o
available under Article 22(1) of
field has errors in format
Regulation (EU) 2017/2402 is available
on static and dynamic historical default Confirmation that the data required to
d loss perf . be made available under Article 22(1) of
See section of the Prospectus headed, “Regulatory Disclosures - Transparency under the Securitisation Regulation and andloss performance Historical Default and Loss Regulation (EV) 2017/2402 s available, | Aticle 22(1) Confirmation Item 2.2.2 of Annex 19 of Commission
Confirmations of the Originator”: Box to complete may contain additional explanation. Performance Data ' Delegated Regulation (EU) 2019/980
Historical Default and Loss stating clearly where the information
N142 STSS58 “The Originator confirms that it has made available, prior to pricing: (...) (d) data on static and dynamic historical default | {TEXT-5000} can be found

Performance Data comment

and loss performance covering a period of 5 years required to be made available under Article 22(1) of the EU
Securitisation Regulation" and section headed "Historial Information Data".

Field codes are highlighted in amber where the field has errors in format.




Historical Default and Loss

The Prospectus states that data on static and dynamic historical default and loss performance covering a period of five
years will be made available prior to pricing on https://eurodw.eu/.

Statement where the data required to
be made available under Article 22(1)

Box to complete should indicate where the data required to be made available under
Article 22(1) of Regulation (EU) 2017/2402 can be found.

N143 sTsss8 (TEXT-1000)
Performance Data location | See the sections of the Prospectus entitled "Regulatory under the EU o ) of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
Regulation and Confirmations of the Originator" and "Historical Information Data" found. - field is left blank for public securitisations; or
- field has errors in format.
Contimec Box to complete should contain the indicator (Confirmed/L
Confirmation that a sample of the
derl bject t
Sample external verification {Confirmed/Unconf| Field codes are highlighted in amber where: underlying exposures was subject to
N1aa sTss59 ; b external verification prior to the
confirmation irmed) field s left blank; or
v . issuance of the securities by an
field is equal to "Unconfirmed"; or
appropriate and independent party.
~field has errors in format.
Confirmation and optional comment
For the purposes of compliance with Article 22(2) of the EU Securitisation Regulation, the Originator has caused the that a sample of the underlying
sample of loans selected from the Initial Receivables Portfolio (and certain Eligibilty Criteria to be checked against the. exposures was subject to external Sample of the underlying
Initial Receivables Portfolio) to be externally verified by an appropriate and independent third party. Such verification verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation NA
was completed to a confidence level of at least 99%. The Initial Receivables Portfolio has been subject to an agreed securities by an appropriate and verifications
Confirmation that a sample of the
upon procedures review (to review, amongst other things, conformity with the Receivables Warranties (where independent party pursuant to Article
Box to complete may contain additional explanation. underlying exposures was subject to
Sample external verification | applicable)) on a sample of loans selected from the Initial Receivables Portfolio conducted by a third-party and 22(2) of Regulation (EU) 2017/2402.
N1as sTss59 {TEXT-5000} external verification prior to the
comment completed on or about [+] 2024 with respect to the Initial Recelvables Portfolio in existence as at [+] 2024. No
Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
significant adverse findings arose from such review. This independent third party has also performed agreed upon
appropriate and independent party.
procedures in order to verify that the stratification tables disclosed in respect of the underlying exposures are accurate.
The third party undertaking the review only has obligations to the parties to the engagement letters governing the
performance of the agreed upon procedures subject to the limitations and exclusions contained therein. See the section
of the Prospectus entitled "Characteristics of the Receivables ~ Verification of Data"
Cootimed Box to complete should contain the indicator (Confirmed/L
Liability cash flow model {Confirmed/Unconf| Field codes are highlighted in amber where:
N146 STSs60
confirmation (prior pricing) irmed) field s left blank; or
Confirmation that a liability cash flow | - field is equal to "Unconfirmed"; or
model is available to potentialinvestors | - field has errors in format.
" to pricing and location where this
formati labl it
The Prospectus confirms that a liability cashflow model is made available to potential investors prior to pricing of the fnformation is available pursuant to
° . Article 22(3) of Regulation (EU) Box to complete should contain the location where a liability cash flow model s available
Notes in accordance with the regulatory requirements and guidelines. See the section of the Prospectus entitled 20177200 e e o 2o oxotion
. stsse0 Location o Liabilty cash | “Regulatory Discloures ~ Liabilty cashjlow moder"(the Originator] "has prio topricing, as requred by Article 2203)of | 1o o000, v v ? .
ss6 flow model the EU Securitisation Regulation, made available to potential investors (through the website of the SR Repository at ild codes are highlighted in amber where:
https://editor.eurodw.eu/) a cashflow model” and “Regulatory Disclosures  Information required to be reported under ‘gl y
" / " - field is left blank for public securitisations; or Confirmation that a labilty cash flow
Article 7(1)(f) and (g), to the extent applicable, of the EU Securitisation Regulation”.
- field has errors in format. model is available to potential investors
prior to pricing and state clearly where
: Availability of a labilty cash flow
Cootimed Box to complete should contain the indicator (Confirmed/t o hotontil vestons | his information is available. After Article 22(3) Confirmation N/A
Field should be equal to "Confirmed where the STS notification is submitted before P pricing, confirmation that such
pricing information has been made available to
Liability cash flow model {Confirmed/Unconf| potential investors upon request
N148 $TSS60
confirmation (after pricing) irmed) Field codes are highlighted in amber where:
Confirmation and optional comment | - field s left blank; o
that after pricing, such information has | - field is equal to "Unconfirmed”; o
been made available to potential field has errors in format
investors upon request pursuant to
Article 22(3) of Regulation (EU)
. . - 2017/2402.
The Prospectus confirms that a liability cashflow model is made available to potential investors prior to pricing of the
ias o Liabilitycash flow model | Notes and on an ongoing basis ater pricing i accordance with the regulatory requirements and guidelines. See the | o oo Box to complete may contain the concise explanation.
STsse comment (after pricing) | section of the Prospectus entitled “Regulatory Disclosures ~ Liability cashflow model” and “Regulatory Disclosures - EU
Disclosure Requirements and Designated Reporting Entity under the EU Securitisation Regulation’”. Field codes are highlighted in amber where the field has errors in format.
Reie bzl Box to complete should contain the confirmation indicator.
- "Available” where information is available
-"Not Available” where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages” or "auto loans/leases”
~"N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases”
2 1 perf (N/A/Available/N
N150 STSs61 Enonmentalperformance ;v;l:h;/:)‘ 3ble/NOt ¢ sfrmation and concise explanation | Feld codes are highlighted in amber where:
W/ on whether the information related to | - field i left blank, or Aconcise explanation on whether the
the environmental performance of the | - feld is equal to "Not available"; or information related to the
Publication on environmental
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to o environmental performance of the
auto loans or leases is available "residential mortgages” or "auto loans/leases" or P ving assets financed by residential loans, or
exposures consisting of Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of - "N/A" s not reported and STSS10-Underlying exposures classfication is not equalto | o= e E S auto loans or leases is avalable
Regulation (EU) 2017/2402 and a "residential mortgages" or "auto loans/leases” - pursuant to Article 7 (1)(a) of Regulation
statement where that information s to | - field has errors in format. (EU) 2017/2402 and a statement where
be found pursuant to Article 22(4) of that information i to be found.
Regulation (EU) 2017/2402
egulation (EV) 2017/ When Environment performance confirmation for STSS61 is 'Available!, box to complete
should contain a statement indicating the section where the information s disclosed.
Envi tal perf
N151 sTSs61 E:V:;‘:";'::: FUFSARIAELS {TEXT-10000} When Environment performance confirmation for STSS61 s different from "Available’, box
g to complete should be left empty.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Box to complete should contain the indicator (Confirmed/L
is2 , Article 7 compliance {Confirmed/Unconf| Field codes are highlighted in amber where:
STsse: confirmation irmed) field s left blank; or
~field is equal to "Unconfirmed"; or
Confirmation and optional comment
field has errors in format.
that the originator and the sponsor are
complying with Article 7 of Regulation
(EU) 2017/2402 pursuant to Article 22
The Originator has been designated as Designated Reporting Entity pursuant to Article 7(2) of the Securitisation (5) of Regulation (EU) 2017/2402
Box to complete may contain additional explanation.
Niss stssez Article 7 compliance Regulatio. Insichcapacity,the Orignator shall b responsiblefor flfilng theinformaion requirements pursuant to. | oo
36 comment Article 7 of the Securitisation Regulation and hereby delegates all obligations arising from its role as Designated
Field codes are highlighted in amber where the field has errors in format.
Reporting Entity to the extent they relate to Receivables originated and sold to the Issuer by BST.
@il Box to complete should contain the indicator (Confirmed/L
Where no potential investor makes such a request prior to pricing, confirmation should be
provided that the information would be made available to any potential investor upon
st ) Underlying information (Confirmed/Unconf| such a request.
STsse confirmation irmed)
Field codes are highlighted in amber where:
~field is left blank; or
field is equal to "Unconfirmed"; or
Confirmation and optional comment | - field has errors in format.
that the information required by Article
§ Confirmation that:
The Prospectus includes disclosure in compliance with Article 7 of the EU Securitisation Regulation (see Section 7(1) (a) has been made available to the originator and the sponsor are
"Regulatory Disclosures - EU Disclosure Requirements and Designated Reporting Entity under the EU Securitisation potential investors before pricing upon ot Anicls 7 ot Retion
Regulation"). The Originator has been designated as Designated Reporting Entity pursuant to Article 7 (2) of the request pursuant to Article 22 (5) of (Eu)pzéng/uoz- 8
Securitisation Regulation. In such capacity, the Originator shall be responsible for fulfilling the information requirements Regulation (EU) 2017/2402. d
5 W N Originator and sponsor - the information required by Article 7(1)
pursuant to Article 7 of the Securitisation Regulation. See section of the Prospectus headed "Transaction Overview",
. responsible for compliance with | (a) has been made available to potential | Article 22(5) Confirmation N/A
e Provision of information under the Securitisation Regulation.  The Originator has confirmed that the information Box to complete may contain additional explanation. i o o o remont:
N155 STSS62 lying required by Article 7(1)(a) has been made available to potential investors before pricing upon request and has been {TEXT-5000} pricing upon request;
comment . ) - the information required by Article 7(1)
made available before pricing (see section "Regulatory Disclosures", sub-section Transparency under the EU Field codes are highlighted in amber where the field has errors in format. 6110 6 s boen s avaable
Securitsation Regulation and confirmations of the Originator”, of the Prospectus as follows: “The Originator confirms
before pricing at least in draft or initial
that it has made available, prior to pricing: o
(a) the information required to be made available under Article 7(1){a) of the EU Securitisation Regulation, to the extent
such information has been requested by a potential investor;
()"
Cootimed Box to complete should contain the indicator (Confirmed/L
Before priciny (Confirmed/Unconf Field codes are highlighted in amber where:
N1S6 STSS62 pricing {Confi 1 i ighligl i wl
documentation confirmation irmed) field s left blank; or
~field is equal to "Unconfirmed"; or
field has errors in format.
The Prospectus includes disclosure in compliance with Article 7 of the EU Securitisation Regulation (see Section
"Regulatory Disclosures - EU Disclosure Requirements and Designated Reporting Entity under the EU Securitisation Confirmation and optional comment
Regulation"). The Originator has been designated as Designated Reporting Entity pursuant to Article 7 (2) of the that the information required by Article
Securitisation Regulation. In such capacity, the Originator shall be responsible for fulfilling the information requirements 7(1) (b) to (d) has been made available
pursuant to Article 7 of the Securitisation Regulation. See section of the Prospectus headed "Transaction Overview", before pricing at least in draft or initial
Provision of information under the Securitisation Regulation.  The Originator has confirmed that the information form pursuant to Article 22 (5) of
AR required by Article 7(1)(b) to (d) has been made available to potential investors before pricing upon request and has Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N157 sTss62 EE been made available before pricing (see section "Regulatory Disclosures', sub-section Transparency under the EU {TEXT-5000)

documentation comment

Regulation and of
that it has made available, prior to pricing:

(a) the information required to be made available under Article 7(1)(a) of the EU Securitisation Regulation, to the extent
such information has been requested by a potential investor;

(b) the underlying documentation required to be made available under Article 7(1)(b) of the EU Securitisation Regulation
in draft form; {...)

(&) a draft of the STS Notification required to be made available under Article 7(1)(d), (..)"

", of the Prospectus as follows: *The Originator confirms

Field codes are highlighted in amber where the field has errors in format.




Instructions

Column header

FSD reference

RTS field code

Mandatory/Conditional/Optional

Field name

Box to complete
Field format
Field description

Technical guidance
RTS field name

RTS Content to be reported

Background information:

Article of regulation (EU) 2017/2402
Background information:

applicable explanation type for this field
Background information:

Article of Regulation (EU) 2019/980

Format symbol
{ALPHANUM-n}
{CA_CODE}



{Confirmed/Unconfirmed/N/A}

{Confirmed/Unconfirmed}

{COUNTRY}
{DATE_TEXT-YYYY-MM-DD}
{ISIN}

{LED}

{LIST}

{N/A/Available/Not available}
{NOTIFICATION ID}
{SECURITISATION ID}
{TEXT-n}

{Y/N}




In order to import a (new) draft STS notification record you must follow the below steps:

1. After accessing the STSRE Register, you must click on the “STS notification records” tab and the “Upload

draft STS notifications” option in order to access the “Upload draft STS Notification” page.

2. Click on the “Choose file” button.

3. Select the .xIsx file to upload.

Note: The selected file must follow the format/ naming convention of the non-ABCP template that may be
also downloaded through the respective entry form page)

For non-ABCP securitisations, the file naming convention is: STSNotificationRecord NonAbcp_Template.xlsx
4. Click on the “Upload” button.

Upon clicking on the “Upload” button, the system will present a confirmation message that the request was
successfully submitted.

Technical reference number for the reporting element
Indicates the corresponding RTS code for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.
Example: LEI for securitisation parties have been split into the relevant boxes (either sponsor, originator,
Indicates the reporting element's status due to XLS and application validations rules

- Optional (O) = the data is optional in the template — data should be reported where relevant
Example: Original lender

- Mandatory (M) = Reporting Element is mandatory at XLS level - the data is always required
Example: Securitisation Identifier

- Conditional (C) = the reporting element is optional but is required for specific situations or required
dependent on other data in the template.
Example: Originator country may be reported through 2 different boxes depending on the reporting of
unique or multiple countries. One and only one of these 2 boxes should be reported.
Where possible, data quality check is embedded in the spreadsheet and Field code is displayed in amber
where reported element is not consistent with the "Mandatory" and "Conditional" rules.

- Forbidden(F) = the reporting element is forbidden
Element name
Content to be reported
Element formatting (see below table for further explanation)
Reporting element definition
Lists the technical guidance for that reporting element.
Lists the consistency rules applicable on the reporting element.
Indicates the corresponding RTS name for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.
Indicates the corresponding RTS content to report for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

Indicates where available the related Article of regulation (EU) 2017/2402
Indicates where available the applicable explanation type for the reporting element basde on RTS

Indicates where available the related Article of Regulation (EU) 2019/980

Definition
Up to n alphanumerical characters.
4 |etter competent authority code followed by the authority name as available in the drop-down list




Drop-down list with:
- N/A - Not Applicable where this reporting element is not applicable for that STS notification
- Confirmed - where legal requirement is confirmed
- Unconfirmed - where legal requirement is not confirmed
Drop-down list with:
- Confirmed where legal requirement is confirmed
- Unconfirmed where legal requirement is not confirmed
Full country name:
- {COUNTRY_EU} - drop-down list with EU countries
- {COUNTRY_EU_LIST} - list of EU countries separated with semi-colon
- {COUNTRY_WORLD} - drop-down list with worlwide countries
- {COUNTRY_WORLD_LIST} - list of worlwide countries separated with semi-colon
Dates shall be formatted in text with the following format: YYYY-MM-DD.
ISIN code, as defined in ISO 6166 with 12 alphanumerical characters
Legal entity identifier as defined in ISO 17442 with 20 alphanumerical characters
Drop-down list
Drop-down list with:
- N/A - Not Applicable
- Available
- Not Available
Securitisation ID + 2 digitstclassification or 3 digitsclassification
20 characters LElI + T + YYYY + max3digitsclassification for ABCP Securitisation
Free text field up to n UTF8 characters.
Drop-down list with:
-Y-Yesortrue
- N - No or False




Amendment Id | Version |[Amendment date |Amended RTS Amended technical
field reference
1 1,2 01/02/2022 STSSS18 N34/N35




Amendment explanation Amended documents

Technical guidance amended to clarify reporting ABCP Technical guidance
instructions on transactions with trade receivables




